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UNITED STATES

102038130

OMB APPROVAL
IES AND EXCHANGE COMMISSION

JOMB Number: 3235-0327
Washington, D. C. 20549

Expires: July 31, 2004

Estimated average burden
Jhours per response. . . 0.10

FORM SE

RM FOR SUBMISSION OF PAPER FORMAT EXHIBITS

BY ELECTRONIC FILERS
Bank of America Mortgage Securities, Inc. 0001014956
Exact name of registrant as specified in charter Registrant CIK Number
8 A FOZ 52 02 4 :
o003 - 0 333-74544
Electronic report, schedule or registration statement SEC file number, if available
of which the documents are a part (give period of report)

Name of Person Filing the Document (If other than the Registrant)

\/ MAY 3 1 2002

THOMSON
FINANCIAL

The Registrant has duly caused this form to be signed on its behalf by the undersigned, thereunto
duly authorized, in the City of Charlotte, State of North Carolina, 2002

SIGNATURES
Filings Made By the Registrant:

Bank of America Mortgage Securities, Inc.
(Registrant)

wvw

Nate: Judy M. Ford
Title:  Vice President

Filings Made by Person Other Than the Registrant:

After reasonable inquiry and to the best of my knowledge and belief, | certify on
2002, that the information set forth in this statement is true and complete

‘By:

{Name)

(Title)




h doud 8y) yum uor ) Jenss) ey} 10j webe se Buioe ou pue JeyL se Buipe s Iy PUM) @Yl JeUsiew siy) O UORRUIWESSIP Bl «.Qu__oﬁzn jou SBY pUR [RUBIEW 1Y) 0 ADRINDOR BY) J0) ejqisuodsal jou & ‘leusiew s o uoneiedaud

sy ul Ik 10 pemeiral d Jou seY senu O JO JONSS BY| SBNUNISS BY) JO JaN5S) !: Aq you pue telumispur) oyl Aq Ajejos paysiLung s) [EUGTRW 81 'NoA 0} Pjos AR Sei)L Aue Jo dsaud jeuy Aue u 1 i ) oy Aq pap dns eq jjim ‘s 10 uriey
s8juNes Aue Bupeq sjesse o) BuipreBau Joyioym ‘jeusiew eyl 1 uogeuvojul Auy "s1asse yons Buy 1 soud | ulaiey passnosip selundes Aue Bunoeq sjesse Aue Buip. JeneRW $iLy Ul Lo iy "Ajuo [euslew siyy uo Buueedde ejep ey Jo se wauNo i [eUElW SIY Ul _u!._nEoo
uopEUUO)) Wewales uornsiBal yons o} uentind e|es ioj palayo AlpiRwYn eue Jey) Seunoes o) urepsd Jou qcov [eUSIEW By} aleym $95€0 (|8 Buipnidul ‘CE61 JO 1y $eLNJ8S Byl JO GLp ejny Jepun O3S ey Yum pefly Ajsnomesd Jueweels uonensiBas SAOKE Ue o) BouReya) Aq pajRIodIcoul pue (LIS, ey
) pug senL oy yim pajy oq Aew feusiew si) (suondo Buly ) JORIOY} SOARBALOP JO LIAIBLY POUO) U o s pur Anq pue ‘Ui suomzod LOYS 10 Buo} BABY "W O} BWH WO} 'AEW [BUSIEW S 4O BIUENSS! JO uonesedard Bu) Ul panoau suoaed Buipniou ‘seekojdwe pue sieuyed
EoﬁE.v "SISO ‘SRR S} PUB JOLMIPUN By} “sesodind Lans 10) uodn peyas 6q JOU PINOYS (PUBIEW SIY} PUB 'SIUBAG JO SUCIIPUOD JaXIELL [BNIDE Y)Ith SPRUI0D 1M Suopdwinsse yons jo Aue 1By pooy| - TY] " yns jo ag das Oy sexew Joy n eyl ‘uemsy
Papaja) SB SIBRRIL JBLKO PUB SUORIPUOD Jaxiew Bulpiebal suondunsse Uo peseq 6q ABW feueleW SIL) U) PUIEKIOD UCTEULOR) 9y | "PIOS JOU &IE Ajsjelnn jey) souunoes o) uiepad Aew [eUBIBI SIYY Ly 121U0D uoneuueiu) ey uosiad Jewio Aue 0} _m:nﬁE ey ovSEn 10 SINGLISIP JOU |iIM ¥ 1) seaiBe werdoas
8y [eusiew siy; Bundesor 4G "yans se uodn PEKB) BQ JOU PINOYS 1 PUE B19AWOD IO SJRINDTE S| ) 1By} Juesaudel Jou Seop JoMIBPUN By} ING 'IqE)|al JapISUD JalMIBPUN BY} 1) UOKEULIOU UO PasEq S| [eurjew si1 1eDey 6q pinom uoiElIos JO JBYO UB Yans aieym uoaidipsunl Aue u) unoes Aue Ang o) Jayo
Aue 40 UONEYDI|OS BY} JO (|98 O} JBHC UE S8 POILISUCD Bq O} 10U 8 jEURleW Sy Y uodn paseq uonoe Aue Buiyolos jou §) (JSAIBPUN, 8Yl) DT 8BINNSES EDUBLLY JO JUEY PUE UOREULOM Gjeaud JNoA 1o} 5 '(jepelew, o) aeudoidde se ‘sfeuale I D 40 "Je6yS We | fRIBjelo]) 1eeyS UUa | jeinponag sy

6255 6255 §266°T 6255'C G255¢C 62852 6255 G286T 6265°T §TS5T G285 6¢55'C AL HOEN

L0udy - Zounp L0udy - Zunp L0idy - Zouny Ludy - Zounp L0iay - Zounp 104y - gounp 20idy - Zounp 101y - Zounp L0y - Zounp 400y - Zouny 10y - Zounp L0udy - Zounr  MOpUI ediouug

18,0 £66°0 6ST'L ’ 433 6L 90T 022 eV 685T 98¢ 269°¢ 01y wng poN
8280 G90'} 89¢°) £sLt 1861 [ATA4 €957 374 ¥68'C 6/2¢ :{¥A4 Ly ™M
60y LEY 685’y 6SLY €8y vee'y 16 286’y 200°S 9b0'S F4A%] €516 1719001
041’y eEvy 89y 86LY S8 S6y 8160 100§ 920'S 890°S 6ELS 891G <9001
1744 44 189’y 9EBY 668% 956y 900°S £E0S 050°G 680G . 951 €8s L6v5°001
8ZEY 185% 9eLy Si18Y ve6 v 986y €€0S 850's vi0°S s . P2 861'G ¢L87°00L
[0 44 619% S8Lv 14134 896 L10§ 090°G ¥80'S 860G ceLs 061'S [AYA) 1¥2r'00L
98Y'y 189 ves'y £S6Y £00°S 8¥0'S 180°G 601'S (448 ¥516 0TS 622'G €29E°004
S5 (4224 [2: 44 266’ BEOS 8.0 S veLs s SLS ¥eTs [4A] 2662°001
12204 908'y [A%:34 1€0's (4104 601'S [44% 0915 7851 16VS Wwe's 652G ¢1ET004
€Ly 698°% . [4: 34 0.0°§ 018 or's 691°S G8l'S S61°G 612G 85C'S [Z14] L¥L1°00}
€08y 1667 1€0°G 601G s LS 161'S Hes 0ZZ's ovz’s SLTS 682G [4A3N 18
€88’y ¥66y 080°S 173 9L1's [474] 744 9ETS 1474 [4:14] [4141 voes L6v0°001
296y 950°S 0E1'S 181G HZ's A4 e5CS (474 892G [2:r4 60E'S 6IES 218666
vo's 611G 6L1'S 9¢es TS €926 612G 1806 €625 S0E'G 9ze's yee's L¥26'66
azls 28Ls 62Z's S9C5 182G ¥6T'S 90E'S EIES LIES Frin EVES 0Se'S 229866
A SYe's 62§ S0E's 91€'G §ZES yEE'S 6EES oVE'S 6’6 09€'S S9€'S 166166
€82S 80e’s 82e's $PE'S ISES 98¢ 29e'G Y9E'S 99¢°S 0LE'S LIES 08¢'S 216166
€9¢°G CUES 8LE'G £8ES 98€'S 18€°S 68E°G 06€'S LBE'S ¢6E's y6E'G G6E'S 11966
s GEY'S 82v'S XA 1z2vs (1844 LIS 9iv's SIS yIps 232 0Ly's €219'66
¥2s's 86¥'S 8LY'S oS 9ir'S 05v'S vpy's [Aga] ovb's 9EV'S 62v'S 92y's L6¥566
G09S 2956 825G 205°S 166 18Y's iLv's 19¥'G vov's lia 9vr's 342Y 218%°66
989'G 529G 8.5 WG 9¢5'S [43:2] 005S €6¥'S 68¥'S 616 £9¥'S 96Y's 1¥2y'66
PiBIA PRIA PRIA PBIA PiRIA PRIA PiolA PRIA PRIA PiRIA PIRIA PRIA
1104 0L HdD 0L 1104 0L HdI 09 1I0H 0L HdD 0S 110Y 0L ¥dD OF 110d OL HdI GE 1104 OL ¥dD 0 110 0L ¥dD GZ 104 0L UdDZZ NOH 0L ¥dD 0Z HOHOL ¥dDGI HOMOL DS 0¥ OL HdD 0 9dld
20/5t/9 Juawikeq 114 CO/ETS 9Mes
con/s paieg EVES uodno et
124 A= 00°000'000'05$ " eoueeg

CVi - PI8iA/aO1d - QZOSWVOY




eve’s
EVE'S
Epe’S
EVE’S
eve’s
Eve’s
eve's
Eve’'s
eve's
Eve's
Eve's
Egve’s
EPeE'S
1312°8°]
Eve's
eve’s
ere’s
EPE'S
eve’s
Eve'S
Eve's
gve's
eve’s
EpeE’S
1912
eve’s
eve’'s
Eve's
eve'SG
eve’s
eve’s

uodnon

L9V06'0EL'E  121EL'G66  9v'e/1'G/S5'C  00'921'8E2'22t ¥0-990-S2 IS
8L /ZLL'EBL'E  21'22¥'/9S  90°669'Ge9'c  9r'662'cl8'vZl ¥0-AON-SZ OF
LL'285'9G2'C  1eepe'6/S OV 061°2/9'C  2Sv66'8EP'LZL P0-190-SZ 62
gevLL'lee's  0296¥'16S  €1'8/9'62L'C 26¥8L'OLLOEL v0O-des-GZ 82
25'G90'/88'e  0£'888'€09  2T//L'€8L'C  ¥O€98'sy8’get vo-bny-sz L2
€2°082'vSv'e  61'€25'919  $0°L0L'/€8'C  L20V0'629'GEL VO-INP-SZ 92
/8'269'225'c  SS'SO¥'629 b£'/82'€68'C  1E'/PL'99¥'8EL PO-UNP-GZ G2
82'8/V'26G'C  SLOVS'TYY  €1L'8E6'6¥6'C  29PE0°09E' LY vO-RenN-Gg vT
28°L19'699'E  S8'LEB'SSO  L6'6/9'L00'€  S/'2.6'60E'vyl v0-1dy-52 €2
62'611'982'C  65°G8G'699  0L'6£5'990'C  2TL'2S9'LIE'LVI YO-1BN-SE 22
10°220'018'e  2v'90S'€89  65°025'02L'S  2P'98L'¥8E'0SI ¥0-994-G2 12
6/°19£'G88'C  6V'669'/69  0£299'/8L'E  10°ZOL'0S‘ESI vO-uep-GZ 0Z
G6'0G1'296'c  €0°0/1'2l.  €6'086'6¥2'C  1£69€'869'95L £0-99Q-SZ 61}
ve2er'or0o'y 8£'€26'92.  96'86V'ELE'E P2 0SE'8V6'6S5L £0-AON-GZ 81
2ev02'02Lk'y  66'V96'LY.  EE'6EZ'8LE'E  026V8'19Z'E9l £0-190-G2 L}
18'625°102'F  1¥°00E°L5L IWSeg'vvr's €5'880'0v9'991 £0-des-Sz 91
L29\W'v82'y 82'GE6'2/L  00'I8F'LIS'E  €6°€LE'¥80°0LL £0-Bny-s2 SI
2.'S06'89E'Y  9£'G/8'88/  9OE'0E0'08S‘'€E  E€6'V6L'GES'ELL £0-INf-SZ i
G/'ve0'sSy'v  €5°'921'G08  2Z'868'6Y9'C  62°Ge8'GZL'ZLL €0-unp-Sg €1
SSY08'TYS'y  LL¥69'1l28  LL60L°12L'e  15€8.'G628'08) £0-fe|N-G2 I
98'9/2'229'v  81'985°8E8  B8O069°E6L'E  82'€E8'OVS'V8L £0-idy-G5Z |}
80'V/¥'E2L'Y  16'908'GS8 L1'/99'298'€  /6°€25'0vE'88L £0-1BN-GZ O}
61°62P'9L8'Y  LV'E98'€/8  2L'S90'EV6'S  80'L61'802'26L £0-994-G2 6
08'SZL'LI6'Y €1'292°'168  99€L6'6L0'Y  08'9S2°IS1'96) €0-uep-SZ 8
L1'8V/'/00'S  ¥S'60S'606  29'8E2'860'F  9v'0LL'ILL'00Z 20-99Q-S2 L
02°181L'90L'S  682LL'826  08'890'8/L'Y  60°60V'692'¥02 20-AON-GZ 9
/Y'016'902'S  25°//0'L¥6  S6CEV'6SSY  68LLV'/PP'802 20-190-GZ S
12°2LL'80E'S  88°LIP'996  €£'09e'2ve'y  ¥8'016'90LCle 20-dos-Sg ¥
LE'E00'ELY'S  /S221'986 18°088'92v'y LI 122'6¥0'L1e 2o-Bny-sg €
65 LV2'61G'S  18'912'900°L 8L ¥20'CIS'Y  86'ISL'9LV'L2Z 20-InP-S2 2
12'625'229'G  /67104'920'L $2'€28'009'Y  9/°9L1‘686'G2Z 20-unp-sg |
0 0 0 00°000°'065'062 Z0-AeN-£2 0

16°902°'221°992 16°90.°285'GE 00'000'065'0E2 [eio}

>>o_m :mmo www‘_wwc_ _ma_oc_._n_ mocm_mm wumD _uo_‘_mn_

liod o1 Y40 02

IVl SSe[D




1131 19PISUOD ISJIAISPLN BY) YY) UclieuIoU| Uo paseq st jeusjew sif) 1eb3||) 8 pinom uone

[y

‘uoljoesuel) pasodord ayj Yim UONO3UUOO Uy JeNss) By} 10) Juabe se Bunoe jou pue Jajumiapun se Buloe
UMISPUN BYL |BUSIEW S|} JO UCHRUIWSSSIP S} PEZIOYINE Jou Sy pue |euslew siy} jo ASBINooe ay) 1oy 3|qisuodsal jou S| ‘[eualew sy} jo uoleiedaid ay) u pajedioied 10 pomonas ‘pasedard JoU SBY SHHUNSSS By} JO JaNss) ay| ‘ssunoss
0 19nss! 8y} Aq JoU pue 1ajmBpUn B} Aq Aj2|os paysiuiny s1 [eusjew sy NoA o} pjos Ajjenjor sanunoas Aue Joj snjoadsold [euly Aue u| pauleluoo UojiBLLION aY) AQ papasiadns 3q [|IM “@SIMISYJO 10 UIBIaY PassNosIp saunoes Aue Bupiorq
1osse ay) Buipiebal Jstiaym ‘eusjew ay) u) uonewojul Auy ‘sjesse Lyons Bujpiebal uoewojus soud ||e sepasiadns ulaIay passnosip salnoas Aue Buiyoeq sjesse Aue Buipsebes |eysjew siy) uj uoheulo| “Auo jBualew sy} uo Buueadde
BJEP 8y} JO SB JUILIND S) [BISIBW SIY) U] PauIBIU0D UORBLUIOJ| JuBWale)S uoless|Bas yons o) juensind ajes 1o} palayo Ajajew)n aie ey} SeUNoas 0} Ulepad JOU S0P |BUSIBW B} iaym sasEO (|8 Bulpn|ou) 'eE6| O 1oy SB8IJUNDAS BY} JO G LY
apun OIS Ul Yiim pafy Ajsnomaid aweie)s uoljel)siBal aAlosye Ue oju} eousiajel Aq peelodioou) pue (D3S, oY) uoissiwwo? abueyoxy pue sanLNoag ayl Yum pajl} aq Aew jeusjew sy (suopdo Buipniou) joasay) saaneAlsp Jo ujaiay)
HUBW s3UNOBS Y} °||9s pue Anq pue ‘Ul suoyisod Hoys 1o Buo| aaey ‘aun) 0) swiy Wwoy ‘fews [BuaeWw SIY} j0 @ouENSSt 1o LojjeIedald sij} U) paAjoAl] sussiad Bulpnioul *seakolduta pue sisuprd ‘SIOJPAIIP ‘SISO ‘SalE|IYR S) PUB JBIIMIBPUN

ay] “sesodind yons Joj uodn palles aq jou PINOYS [BLSIBW SIU} PUB *SJUSAS IO SUOIHPUDD JoxJew 1enio. yitm apioulod ([im suoliduinsse yons jo Aue JBY} pooyjijaxl] 8y} J0 suoldWNSse YoNns Jo ssauajqeuoseal ay) Buipiebal uonejusseidsl ou
AIBIIMIBPUN BYL UBIBY pajosljal se siajewl 1aLjo puk suoliipuod axsew Buipiebs) suondwnsse uo paseq aq AW {BLAJRW SIY) Ul PALIEJUOD UOHEWIOM) 8| "P|oS Jou a1B AjBjBlUNN jey) seRLNoas o} ujepad Aew jeus|BW SIY) U) PAUBIUCD
jfewuojul 9y) "uosiad 18yjo Aue 0} [ezajeW Y} spnoid JO BINGUISIP JOU M )l ey sevibe watdioas ay) jeuajew sy Bundasoe A ‘yons se uodn paljal 84 Jou piNoYs ) PuB 819jdwWod 10 BjRINOOR S | 1Y) Jussaidas jou S0P JajiMBpUn 8y Inq

1]08 40 130 e Yons asaym uopoipsun] Aue u) Ajunoss Aue Anqg o) oo Aur J0 LO|IBYIDI|OS BY) IO [{3S 0} 48)J0 UR SB PBNIISUOD 84 0} jou S| |el3jBW

_ "W uodn paseq uoloe Aue Bunoljos Jou s| (Jeimuspun, 3UN) DT SSILNDSS BaLBWY JO dueg pue uonewlop sjeald iNok 10} s) *(jeusjeul, ay)) ajeudordde se 'sietRiep (euoleINdWwO) 10 198YS WIB| [BI3}R]|00 13aYS WIS) (BNPNAS SIUL

89€€°G
EVe'S
eve's
eve’s
eve’s
EYe'S
Eeve’s
EVE'S
eve’s
eve’s
EVE'S
Eve’s
eve’s
eve's
Eve's
eve's
Eve'S
eve’sS
eve's
eve’s
Eve’s
eve's
eve’s
eve's
eve’'s
eve’'s
eye’s
eve’s

00°180'6/2'1L
68'656'0G."1
19'665'G8L'}
56'628'028' L
19°111'9G8')
L0'0SY'E68' |
6EV6.'0€6'L
25°788'896°L
£EV1L'L00'2
£0'862'L0'2
€1°059°/80‘¢
L£'98L'821'2
18'8LL'0L1'2
LLSOV'ELZ'E
88'1¥0'/G2'2
90°69¥'108'2
£5'SY.'9vE'Z
£8'606'26€'2
08'096'6EV'Z
£9'/26'L8V'2
18'€28'985'2
19'652'2L2L'2
1£'659'18L'2
[2°011'268'2
69'859'€68'2
91'192'156'2
99'866'600'C
LS'2/8'690'E

67'285'G1E
¥2'80€'¢ee
L¥'y6.'82E
8e'8op'see
Gieslere
09°'820'6vE
61°0v0'95€
GG'681'€9€
ve'6Lv'oLe
8gele'LLe
¥ 16¥'s8e
G/'8lc'e6e
66°L60' 0¥
8.'IEl'60p
eLece’ Ly
80°'G/9'Gey
€L°061'vEY
gc'els'ery
98'Ge.L'ISY
98°1S.'09v
09'vS6'69Y
19°096'6.Y
vS€91'06Y
00°/95°'00S
VLI LIS
ve'166'kes
66'610'cES
G2'592'vvs

16'86¥'656°0L O

99°159'82t'L
02 192°95P'L
L9°GIp'G8Y’L
25'G29'vIS‘L
L LoV vYSL
02 ¥SL'YLS L
L6'¥69'S09'}
66'v€C'LE9°}
9/°'G8£'699'1
66°'8G120L"}
£9'995'GeL’L
£8°029°692'L
66°€€E'¥08'}
GL'8LL'6e8't
86°/82'G/8'L
08'¥SSCi6't
85°2€0°'056'}
¥6°'v£2'886°1
L1°GLV' /202
12°698'990°C
v6°262'Lve'e
Ll Lev'i6e'e
L2°EVS'9ee’e
L.°e9v'e8e’e
26'692'62P'C
L9'8/6'9/V'2
1£°209'G2S'e

1G'86¥°'656'0L
91'051'88¢€2L
LE'LIE'PYB'EL
¥0°L2€'088'SL
G5'2S6'Pr8'9L
96°£5€£'68€'8L
L1'801'v96'6L
v1'€08'695'18
€1'880°£02'e8
68'€2v'9/8'v8
88'285'8/5'08
0S'6vi'vic'es
£€°0L.'€80°06
2e'v01'888 16
20°€28'LeL'e6
SO'L19'809'G6
G8'G91'915'26
£1'861'99Y'66

LEEEV'PSY'LOL
¥1°609'18¥'E0}
GE'8.LY'8YS'SOL
62 LLL'S6L'L0}
90°€92'280°0}}
££°'908'€er'CHi
01'0£2'908'VL1L
20'0¥S'SET LIL
69'81G°CLLBLE

10-1dy-G2
L0-1e|\-G2
L0-994-62
,0-uep-Gg
90-99(1-G2
90-AON-GZ
90-190-52
90-des-62
g0-bny-g2
90-Inr-G2
90-unp-Gg
90-AeN-g2
90-1dy-G2
90-1e|N-G2
90-494-62
90-uepr-gg
G0-99(-52
G0-AON-52
50-100-62
G0-deg-G2
G0-bny-g2
S0-Inp-G2
Go-unp-gg
go-Aey-G2
G0-1dy-52
G0-1eN-G2
G0-9o4-52
S0-uep-gz

6G
85
LS
9§
3]
12°]
(53]
(4]
LS
0s
514
114
Ly
oy -
114
vy
114
ey
34
oy
6g
8¢
L&
9
e
ve
€e
ce




PO

‘uonoBsy

B1) pasodos

d

S} UiM LONHOBUUOD

Ao

uj o

NSs) 8y} 10} Ju

[ SR

abe se Gunjoe jou pue tajumiapun se Bujpe




\)
‘uonoesuel) pasodaid ay) ypm uoiBUUCo ) Janss| 8y} Joj JusBe se Bupos Jou pue Jeumiapun se Bugpoe

§1 J9JIMIBPUN BU | [BUEIEW S|} JO UONBUILBSSIP BY) PAZUOYINE JOU SBY PUE [EL s Jo & ay) Joj ejqisuocdsal jou st ‘jeusiew siyy Jo uoneiedaid eys ul pajedioied J0 pamoinel | daJd Jou SEY SaNL o) JO JONSS) 8Y] "SI|JUNIBS
8y} Jo sanss; ayy £q Jou pue JejumIBPUN oY} Aq A1DI0S PBYSIWIN] §] [BUBIEW SIY | =o> o) plos Alenpe ssyunoas Aue Joj snpadsold euy AUg Ul PeuiejucO uoy ) eyy Aq dns ag m 10 wasay ) 0L Aue Bupjoeq
sjosse oy} BuipseBoa Joyjoym ‘feuajew ay) Gl uoneusclul >=< ‘sjasse yons Buipiel ) B:n. Jie sap dns ujesey ) L Aue Bupoeq sjesse Aue Guipiebal jeusjew siy) u) vogeuuojy) “Auo [eusiew sy uo Bupesdde
8]2P BY} JO SB JUILIND §| [BLSIBUI SIY) Ui PBUIBILOD 1821 yons 9 d ejes Jo} paIayo AjgleWwIyn 1B Jey) seN1IN26s O) Ulepad Jou seop [eusjEw BY) BieYM Sasea jle BuIpnUY) 'CE61 JO PY SORLNOBS 68U} JO G1b ey
Japun 935 ay) yum pajy Asnoinaid juswajeys uonensiBas eAldaYe :m 2_.__ eauasejal Aq pejelodiocou pue (,03s, ey} Y D pue o) yum pajy aq Aew et sy} X 1) Joassy) EAUDP JO UIe16Y)
pauonualt sanuNOas ey) ‘|19 pue Anq pue 'u) suopisod Hoys Jo Buo| eaey ‘siury 0) sum woy *Aew |BL sy Jo 110 d: c_.: u um>_c>5 suossod Bupnjout ‘seeAojdwe pue sieuped ‘siopelip EmoEo ‘SBIBIIYE S PUB IOIUMIBPUN

ay] ‘sesodind yons 1o} uodn P31Ia1 6Q 10U PINOYS (EUBIEW iU} PUE ‘SJUGAS JO SUOHIPUOD J3XIEW [ENJOE YIM 8POUICD (M mco_ﬁEzwwm yans Jo Aue Jey; pooylayy eyj 10 | yons jo 1 ey fuipseba, uoyeuasaidal ou
SONBW JIIUMIBPUN BUL “UIBIAY PaJIBYS] SB SIBJEW 1BYJ0 PUB SUOHPUSO jaxuew Buipiebas suonduinsse uo paseq 8q ABw |euejew SiY) Ul PAUIEII0D UOKEWIOJUL BY| PiOS JOU 68 AlBjewn)in J8Y) Se(uN2es 0) Uiepad ABW |BLOJBL SIY} Ul PAUIBIU0D
uoleunojul 8y) “uosiad Jayjo Aue o0} [EUsjew ey) epiAcid Jo eINGUISIP Jou |m | Jey) saasbe Jusidias ay) [euajew siy) Bupdaooe A yons se uodn pejjel eq Jou PINOYS 1i pue 8}e|dwicd 10 s1 1Y) des Jou se0p JalL N 8yl 1hq
‘8(qEe1Ia] JOPISUCT 1BJUMIPUN OU) JBY) UCHEULOJU) UO POSE] i feUsiEw siy) feBajll 8 PINOM UCHEINOS 1O 130 UE YONS BIoUM UOKOIPSUN AuB U) Ajinaos AU Anq o) 1aJ0 AU JO UOIEKIHOS B} IO (|9S O) J8JJ0 UB S8 PBIIISLOD 8q O] JOU §f [EUSIBIL
SIyf "I uodn paseq uoje Aue Bunlios jou ) (Jsjumiapun, sy)) 977 SaNUNES BOUAUY Jo SuBd PUB UOHEULIOM) a1enld Jnok Jof s) '(Jeusiew, ey)) sjepdosdde se 'siepalen [EUCHEINAWOD IO 19BYS WIa ] [BIBE[I0D ‘J20YS ULB Y [EINPIS SIYL

§ess'e Gesse 6256°C Gesse PTAY A §esse Gess'e G255°¢C 1A% AL HOEN

10udy - zounp 104dy - Zounp 204dy - Zounp Loudy - Zounp 10udy - gounp 104dy - Zounp 204dy - Zounp 1040y - gounp L00dy - Zounp  mopuip ediouud

¥66°0 1921 G651 G621 9.2 296 5887 £52°¢ 699°¢ umng pow
G90' 89¢°1 ¥SLL 186°) £66'2 68T 612¢ 12LE 81zt WM
v6Z v ©00SY 099'% Ly We'Y 288y 1869 896'% 200G 00°0Z-001
958y 8y 669 9Ly 898 £i6Y 0667 1867, 610G 00'81-00}
8ivy 1651 1807 9L S68'y 186 £16y 9005 . 980°'S 00'91-001
08%'y 99y ULy 0e8 Y 2wy 196 S66'Y §20'S 2605 00'71-001
WSy 569y SigY 598y 0S6'% 5961 910G 5v0'S 690G 00°Z1-00¢
Y09y voLy €58 668y 116¥ 600°S 8€0'S ¥90°S 980°'S 00°0L-001
999y €61 68 vE6'Y $00'G £20°G 650'G £80°S €0L'S 00'80-00}
62y ey €6 896y LE0'S 850G 180°G 0L°G 0zk's 00'90-001
8Ly 68y 046 £00°S 650'S 280°S : 2015 121 IR 00'%0-001
¥58'y (N7 34 600'G 8£0'S 980'S 904G ZAN ovL's 516 00'20-00}
96y 066y 8vo's 2L0°S gL 0ck's WIS 6545 (FIN- 00°00-001.
6167 0v0'S 180'S L0L'S WS 5SS 191G 81§ 981'S 00°0£-66
'S 680'G 9zL's wrs 891G 611G 681G 161§ S02°S 00'92-66
S0L'S 681G G91°S LS 961'S £02'S 0126 0TS Qs 00'92-66
891G 681G S0Z'S uzs - €S 822G wLTS 9£Z'S 6£2'S 00'¥2-66
LETS 8ez’s 474 WS LST'S AT T A 95Z'G 00'22-66
v62'G 987'G £82°G 1825 8.0'G LTS A v1TS €IS 00'02-66
156G 8ee’s £2es LS 90¢'S Log's 162§ ¥62°S 062G 00'81-66
(Fad 88e'S 79e's 156G £€6'S 92¢8'S 616 £IES 80€°'S 00'91-66
v8Y'S 8er's 0r'S 986G LeeS 05EG 1S AN LT4% 00'71-66
8y5's 88y's IS s 68C'S SIE'S £9€°G 6eS e 002166
oY 0L ¥dD 09 NOYOLUI 05 IOHOLUMD OF 110Y OL YdD GE 10U OL WdD ST 110y 0L UdD 0Z 1104 OL HdD Sl oY OL UJDI 0L oy ol ¥dD S . Uud
20/5Z/9 Walwied 1si4 20/62/8 ENE

20/1/S psleq 602'S uodnoy

74 fejpa  00°000'082°2828 aouejeq

LV - PIRIA/AUd - AQC0SINVOS




oY) i Lol Ul Jensst ey} 10) uebe se Bune Jou pue JeuMEPUN sB BURDE 51 JBIUMIBPUN OLL [BUBIEW S JO UORBUIWGSSIP BL) ch_.cﬁzm 10U SBY pUE |eusjew $1Y) JO ASRINDOE By) 10 Bjqisucdsal 10U 81 ‘USRI BIY) JO LONRIEdAd

ay) ur pajedisiped Jo pamairas ‘paiedaid jou sey mnat:ueu O} Jo IBNSS! BY | SARLNIAS BY) JO JONSS] B} Aq Jou pue Jejumsapur el Aq Ajajos paysiuny s) [eualew syl oA o) plos Aenioe sanL Aue Joj dsoud jeuy Aue u) paun I oy Aq aq jjm ‘oS, 10 Uiy p
sejuross Aue Bunoeq slesse sy Suipiebos Joyieym ‘jeusiew sy ul uoneuloul Auy ‘sjesse yans Bu 1 Joud jje wausy L Aue Bupjoeq sjesse Aue BuipseBas [eLe)Biw siLy Ul uogeRLLIOLY >_:c [eueEW u.ﬁ yo Buueedde ejep ey jo sB JUBLND & [eUBRW SIY) UI vec_nEB
uoneutou| “wewalers uoieasiBas yons 0} uenaind 6jes 1o} pesayo Kelewyn QB Jey) sopunoes of wened jou uwov euslew oy} eivym sese je Burpnou nnm_ 10 VY S59UNIes ey} JO SLy 8Ny Jopun SIS ey) yum pepy Asnoinesd Jueweers uonensiBas sARdeye ue o eousiajal Aq pejeiodicou pue (O3S, o4
) 3 pue sent au1 yum pejy 8q Aew feuslew siy) “{suonde Buy 1) JORIBY) SBAIPALGP JO LIGIeL) PIUO) . o) "jlos pue Ang pue ‘u) suopysod Loys Jo Buo| eaey ‘auil 0} aun wWo) Aew [RLBIEW SIY) JO GOUBNSS] 10 uonriedaid !«. ut peajoaur suoied Buipniou ‘seefojdiue pue susuyed
EQUEE ‘8180140 ‘selEIE SY PUB JamepUn Byl sesodind yons 1oy uodn paal 8q -o: PINOYS [ELBJEW S} PUE ‘SJUBAS JO SUOIIPLD Ja3IBI [ENOR YIM GPDUIY suondwnsse yans Jo Aue Jetp 1N ey Jo 0 yons jo oy OU $O}eLl JBIUAMIBPUN BY WAy
peejjol se siayew Jeyio pue sLopuos Jesew Gulpuef U0 PesEq 8q ABW [PUSIEW SIY) U) PAUIEILOD UOHBULOJUN 8] “PIoS 10U aue AllBWin ey sequnoss o} ujenod AW [BUSJEW $I4) Ul PEUIEILOO UORBLLON 8Y) “Uomied 1ei0 Aue o} .n:oﬁ:. oy} evSEn 10 MNQUISIP 10U {IIm ) Jey seabe eidoa
8y} jeuejew siy) Bundeaae 4 ‘Yons se uodn palja) eq Jou v_:o:e ¥ pue oeidwion Jo ajeinaoe st I 1By} WesaIds Jou 80P JSIMIBPUL B4} ING "SqRIAL JBpISU0S JOWMIBPUN BY} JBY) uoNRULIOUI U0 paseq §i feudjew sij| el 6q PiNom LOKEBHOS JO Jeyo LR LONS aeLMm LONDIPSUN Aue W Aunoes Aue Ang 0) Jeyo
Aue Jo uonEYIOS By} JO 188 O} JBYO UE SE PENUISUCD BQ O} J0U & [eLsIEW syl "y uodn peseq uonoe Aue Bunnljos Jou s) (suAiepuUn, @) 97 SRUINSS RIS 40 oueg pue uoleULIONN aleAud INOA 10) § ‘(Jeueiew, au) ejet 88 ‘sjeusiepy I} 7) JO “1BGYS WU [RISIENI0) TIPeYS ULG | {RINDNAS S

6255¢ G255 6255¢ §2652 G255¢ GZ55¢ GeSSC G285T G286 6265 §265C §T56'C HALHOET

201y - Zounp 204y - Zounp L0y - Zoune 204y - Zounp 204y - Zoune £04dy - Zounp L0idy - Zoune £0:dy - gounp 1040y - Zounp 2oy - Zounp 61y - Zounp 20y -Zounr  mopuyy (ediouug

08L0 2660 8ST'1 1651 0641 §10¢ 69¢cC LEVT ¥86°T S18T [N 601 wng poy
8280 S90°} 89¢'} €S 186') [A1A4 £56C €5LT y68'C 6.2¢ YAy 9LLY WM
{4 4447 629 6Ly 698'Y 6167 714 €00°S 120G ¥90°'S 9€1's 991'g S€29°004
SETY 8y 819 628 €687 056y 100G 8Z0'S w0s 680G €51°G 1816 0195001
Eley sy Ly 898Y 8z6'y 186 820'G ¥50'G 0£0°S 01's . 0L 964G G86¥°001
a6y 809'v 9Ly 106y 96y 110G §50°G 610'G ¥60'S gzl's 181G Les 09€¥°001
(7384 0.9 e14: 04 96y 166'% oS 280G voL's 8L's 051'S y0z's 1441 SELE0OL
0S5y ceLY b8y 686V 160G €408 0L's 0EV'S rs LS 3441 [174°] 0417001
0Egy G6L €26y ¥e0’s 990§ €01G LELS §51°6 81§ €616 BETS 95¢'s §8¥2°001
60LY 198 €6V £90°G L' vEL'S ¥oL's 181G 164G S1Z'G 6ST'S 774 0981°001
68LY 0z6y ) a20's 201'S GEL'S S91'S 61'S 902'S S17§ 9ETS (x4 98z SEZL00L
898 867 L0S s 0L1'S 96}'S YA [AXAY oS 852G 682°S 10 0180004
86’y Svo'S 2434 o8s - S02'S nrs s 1ST§ 74 082S 90€°S LIE'S $86666
8206 801G 0s 6128 ore's 857G pZG €82 8826 108G £2€°S ZEE'S 09€6'66
801G LS 0TS 85ZS [ 754 687G .0E'S 80E'9 EIE'S AR 0rt’s Es GEL9'66
88L'S yee's 0£Z'S 86Z'S 60€S 0ze's 62E'G PEE'S LEES SPE'S 1SE'S ¢9Es 011866
897G 162G 618G 1EEG we's 1586 15¢°§ 09€S 79E's 99€°S vIES LIS G8v.'66
6¥E'S 09€'g 69¢°S 9.€'S 6LE'S 4:18 ¥8E'S G886 98€'S 88E'S L68'G 26E'S 098966
62v's £2rs 134" Urs (4] [X14°] ars 3141 Wy oiv's BOY'S 80v'S §EC966
016G 18VS 69v'S SS¥'S 6v¥'S 244 6EV'S Fiya GEV'S ZEY'S GTr's €zr's 019566
085S 085°S 615G S6¥'S 1214 SLv'S 19v'S £9v's 09¥'s £6b'S 2241 8EV'S GB6V'66
119§ y19°G 695°S ¥es's 025°s 905G S6v'S 88v'S S8Y'S SLY'S 09¥'S €5b'S 09€V'66
FATA] 8.9 619G [Zi 658G 8E5'G AR PISS 606G L6V'S LUys 69v'S GELE'66
PBIA PRIA PRIA PBIA PIBIA PRIA PBIA PRIA PRIA PiBIA PRIA PiRIA
110401 4D 02 1104 0L HdD 09 110d 0L ¥dI 05 HOY OL YD O  1I0Y 01 HdD GE HOH 0L HdD 0 10U 0L ¥dI SZ 1104 0L HdI ZZ 104 OL HdD 0Z 04 OL HdD Gl 1I0H 0L ¥dD G 110¥ OL ¥dD 0 adud
20/52/9 Jowhed 1s14 Lo/eels Smes
co/LsS pajeq £¥ES :,8_._00 (e
¥T ke 00'000°065'0£2$ suejeg

Vi - PI8IA/3dUd - QZ0SIWVOS




602°S
602'S
60¢°'S
60¢'S
60c¢'S
602'S
60¢'S
602G
60¢'S
602G
60¢'S
60c'S
60¢’'S
60¢'S
60¢’S
60c'S
60¢'S
60¢’S
60¢’S
60¢'S
602'S
60C’S
60¢'S
602'S
602°S
60c'S
6029
60C'S
602G
602'S
60c’S
602°S

uodno)

06262 \v.'E
89'859'G18'E
¥S'/SY'168'E
90'22.'896'
£e°08V'LV0'Y
96'09.°'L2L'Y
€1'E65'602'V
95°900'e62't
$G'1E0'8.E'Y
¥6'869'vov'vy
22 0v0'ess'y
er'/80'eh9'y
L2 EL8'VEL'Y
/8°0ev'828'y
£e'v6.'c26'Vy
51'866'020'G
Gg°//0'02l'S
2r'890‘lee's
v€'200'v28'S
85°1£6'82V'S
21'6/8'5e5°S
99'888'vv9'G
¥9°'666'65.'S
v2'252'698'S
£v'/89'¥86'G
26°9v£'201'9
92'ele'gee’9
9/°'605'v¥e'9
650016919
5/'060'96S'9
80'925'G2.'9
LE'eSY'L68'9
0

60°028'9V/'VZE 60°028'99¥'2y 00000082282
Mol ysen

€5°'795'619
19°8v2'c99
217102229
9g°/2v' 169
9¥'2£6'S0L
G8'12.'02L
00°108'SeL
0G'G/1'1G2
€0°158'99/
0v'€£8'282
05°821'664
JASKAZATR:]
£1°189'2¢e8
G0'1S6'618
67'855'298
96'605'G88
,0°218'c06
95 L.¥'2e6
LE'S6Y' IY6
££°068'096
12'€99'086
88°228'000'L
0L'G/e'120'tL
16°/2£'2r0'L
02°689'€90°t
¥9'99¥'580't
62'899'L01'tL
0e°20e'0eL't
16°9/E'€SL°L
227006921t
££°288'002't
evoge'see’t
0

1salau|

LE'€e.'160'E
90°0Lv'est'e
8e95g'vie's
L yeg'LL2'e
FAWAZ-MN o8
ZLecolov's
eL'geL'elv'e
90'1£8'I¥S'e
L5081 LI9'E
G5°'G98°189'¢
cLiie'esL'e
so'sye’/es'e
10°261°206'E
28'6/v'8/6'S
¥8'GE2'950'Y
61L'88Y'SEL'Y
6v'592'912'y
/8'965'862'Y
£0°215'28¢e'y
G2 r0'89Y'y
9e'G12'qSS'V
8/'590'vva'y
vSve9'veL'y
1L2'v26'928'y
22'866'026'Y
82°088'010'S
96 v09'vL1'S
or°L02'VI2'S
29'e2L's1e's
86°681'61LY'S
G.'ev9'ves's
8822} '2e9's
0

jedidbung

[y

08'6..'8¥S'OP1 GO-ue(-G2 2E
LL'e1s'ov9'svL v0-08Q-52 1€
£€2'626'26L'251 ¥0-AON-GZ OF
19'6/1'£00'9G1 Y0-190-S2 62
Zev./v'v82'651 tv0-des-g2 82
61°220'929'291 ¥o-bny-sz 2
L€'190'€€0'991 ¥O-INP-G2 92
vv'£68'90G'691 ¥0-unp-52 G2
0S'¥89'8¥0'cLL vO-AeN-SZ ve
20'698'659'9/1 v0-1dy-52 €2
95°0€.'I¥E'081 VO-1BN-GZ 22
82°2v9's60'¥81 ¥0-994-G2 12
££°/86'226'/81 vO-uer-s2 02
ov'621'G28'161 £0-990-S2 64
22'659'€08'G61 E£0-AON-SZ 81
90°568'658'661 £0-190-G2 /I
G2'£8£'666'c02 £0-des-52 91
v28¥9°112'802 £0-bny-s2 Gi
09'6¥2'015'2L2 €0-INP-G2  ¥1
¥9°/G/'268'9Lg £0-Uunp-GZ €1
68°'862'09¢'122 €0-AeN-G2 21
vev10'916'see €0-1dy-52 L1
20°080'095'082 €£0-1eN-GZ O}
96'¥0.'v62'Se2 £0-924-G2 6
£8°'829°121'0P2 €0-UeP-GZ 8
S0°/29'2v0'sye 20-990-S¢ L
££°£05'650'062 20-AON-GZ 9
0E2LL'YLL'SSS 20-100-Se S
9/°61£'88€'092 20-des-s2 v
8€'ey0'v0L'592 2o-bny-gz €
9e'eez'eet 122 20-Inp-s2 2
21'2./8'l¥9'9/2 2o-unp-Sg L
00°000'082'282 20-feN-€2 0
[el01
mo:m_mm msz _uo_._mn_

1104 01 HdDO 0¢




L€0¢’S
60c¢'S
60c'S
60¢'S
602'S
60¢'S
60¢'S
60¢°G
60c¢’S
60¢'S
60¢'S
602G
60C'S
60c'S
60¢'S
60¢'S
602C'S
60¢’'S
60¢'S
60cC'S
602'S
60¢'S
60cC'S
60c’S
60c'S
602'S
602C'S

‘uofiorsurl} pasodold ay) Y)M UONOBULOD ) J8Nss| ay) 1o} Juabe se Bulor Jou pue isjmapun se Bujor
HAISPUN 84 T[eHSjRW SIY) JO UCNBUIWaSSIP 8Y) PAZLIOYINE Jou SBY pUe [BLIB1BW Sy} jo AoeIinooe ay) 10} @|qisuodsal jou si ‘jeuajew sjyy jo uopeiedesd ay) u) pajediolled 10 pamanal ‘pasrdaid joua SBY S3|)INJAS BY) JO Janss| Bl SB[INOSS
2 1anss| ay) Aq jou pue semapun sy} Aq A|ajos paysiung s (epsiew syl NoA o) plos Ajfenjor sanunoas Aur Joy smjoadsold jeuy Aue u) paujeuos uofiewsiojul ay) Aq papasiadns aq ||Im ‘asImIa|io Jo UlaIay passnosip sepunoes Aue Bupjoeq
Yosse ay) Buipiebal sayisym ‘jeusiew ayy u) uoleusoj) Auy ‘sjasse yons Buipiebas uojjeulojuy Joud (fe sepesiadns ulelay passnasip seljunoas Aue Bupoeq sjesse Aue Buipsebal |eusjewWw S1Y) Uy uoleuIo) “Afuo jeuajew siy) uo Bupeadde
8jep 8Y} JO S8 JUSLND S1 {RLAJELU SIY) U) PBUIRILOD UOHBULIOK| “JuBwale)s uoljelsiBal yons o} juensind 8{us J0j paIayO Aj9jBWIN aJB JBY) SBINYas 0} ujeyad JOU SBop |BlRjRW Y} a1aym sased [|B Bupn|ou) 'ee61 §O 10V SNBSS 8U} O GL Y
8pun DIS sUl Yum pajy Alsnomsid Juswiaie)s uone)siBas aaoayo ue ol aouarsjel Aq pajeiodioou) pur (38, BY)) UCISSILIWOS) abueyax3 pue saUNDaS By} YIM PoyY 8q Aew jeusiew s)y| (suondo BuIPRioul joaiaL) SIANBALSP JO UlaIBY}
Husut selUNoas ay) ‘|jds pue Anq pue ‘uj suolisod yoys 1o Buo| aney ‘sw 0} s woly ‘Aew 1euajeW siy) o aouenssi Jo uoleiedald ay) ul paajonul suosiad Buipniou ‘seafojdwe pue stsuped *si0j0allp 'S1B00 ‘saEI|IYB S) pue Bumispun

ay) "sasodind yons joj uodn psjjal aq Jou PINOYS |BUBIRW SIY) PUB 'SUSAS IO SUOIPUOS Jaseww Jenjoe Ym SPIoUIoD Im suofidiuinsse yons o Aug jew) pooyliasil au) 10 suondwnsse yons jo ssaua|qeuoseal ayy Suipiebal uopeiusssidses ou
L =uMspUn By TURISY Palos|jes Sk siajjewl Jayjo pue sucpIpuod jaxyew Suipiebal suonduinsse uo poaseq aq ABwW [BUAIBW SiY) LI PIUIRIUOCD UORBWIC| BY| 'PIOS OU BIe A@iewnn 1eY) saljunoes o) urepad ABw [BUAJBW SIY} Ul PBUIBIUOD
rewiou ay) “uosiad 1ayjo Aue o} [euajew ay) apwosd 10 SINQUISIP Jou JIm )t jey; saasbie Juaidioas sy jepajew siy) Bundaesoe Ag “yons se uodn Pa|ja) 8q jou p|noys }| pue 919|dwoo 10 aeINOOR S|} JBL} JUSSBIdS] JOU SIOP JSJIMISPUN aY) ng
113 JOPISUCT JSIUAISPUN 3L} 1By} Uolewoju) Uo paseq s| [eusiew sy ‘(ebaj)) aq pinom uoneldyos 10 18j0 uB Yons asaym uonoipsuni Aue u) Aiunosas Aue Ang o) 1940 AUE JO UOHBOIOS BY) 1O |[9S O} JALO UB SB Paniisuod 2q 0} jou §)| |eudleWw
. "W uodn paseq uopoe Aue Bulnolios Jou s (JemIspun, ay)) DT seNLNoas BOUWY JO dueg pue UOHRWIOM) 9)BAUd INOA 104 81 ‘(|euiew, ay)) sieudoidde se ‘sjeusiBp [BUOHEINWOD 10 18BUS WIS {BIB)8)|0D 'JodyS Wia | earons sy |

s90ov'eve’'/8
ve'ggs'eet'e
€9°0vL'SLL'T
AV XA
£0'615°29¢2'e
96°9.1°/0€'C
Lr'20L'2se'e
902} 1'66€'2
g6'gev'avv'e
62'259'v61'C
c8'LI8'EvS'e
05°2€6'€65'2
L9°620'S¥9°2
667CH1'L69'C
05'902'0S.‘2
09'62€'708°2
50'205'658'C
00'v¥L'S16°C
86'GL0'€L6'2
16815 1E0‘E
0}'v60°160°
gcesg'ece’'e
91°9¢g1'06€'e
G2'eoL'LSY'e
¥1'9.5'925'
£6°28.'906G'C
91'8¥£'899'¢

Li'vy9'ale
68°599'v8¢
S0°L0¥'g6E
v'00€'00v
L'eve'80p
86°'G5S'9LY
Sl'vee'vey
£L°95v'cep
16°9G1Chy
G6'£20°1SY
€1'€20'09Y
G8'S62'69Y
€5°669'8.Y
19°/82'88Y
G8'€90'86V
69°1£0'80S
26°¥61'8LS
0€°/55'82S
89'¢Cl'6E5
00'568'6vS
¥2'8/8'09S
€0'028'2.S
99°'966'v85
0.2V L6S
9/°2/0'019
€5°186'229
£8°€r1'9e9

6V°95.'998'98 0

vreece'syL’L
8G°EEE'E8L L
I8 LLP'818L
26'691'vS8 1L
£6°029'068°}
92'8.L'126 )}
£€'659'G96°L
00'992'¥00‘e
ye¥29'er0‘e
69'v¥.'€80'C
S9'HY9'v2Le
¥1°0€€'991 ‘2
2£'628'802'2
G9'eyi'ese'e
06°.62'962°C
£1°L08°1PEC
0,'981°/88'2
0£'eS6'eEh'e
16'€29°18Y'C
G8'G12'0e5'e
92'€e0°15."2
05'6€1'G08'2
¥5'682'098'C
8€°€05'916'C
6€°108'€.6'C
¥€'v02'2e0'e

6795299808
£6'8/9'G19'88
1G°210'66€E'06
ce'vey'L12'ee
Y2 v6S°1L0'V6
12'G12'296'G6
Ly'£66'688°L6
08'8¥9'G58'66
18'v16'658 L0}
G1'6EG'€06'C0}
£8°€82'/86'G0}
6v'G26LLL'80}
£9'G52'8/204
¥6'080'.8V'CL1
65°€2C'6EL'VLL
05°125'GE0'LEI
£€9°'828'9/£'61 1
€E'GLO'POL LC)
€9°'896'L61 Vel
€5°265'6.9'9¢}
6£'808'602'62}
¥9°1¥8'096° L€}
S1°186'G9L'vEL
69°0/2'929°L€1
L0VLL2PS OPL
9p'GLG'91G'EVL

L0-1dy-G2
L0-1e|\-S52
/0-494-G2
10-uep-Gg
90-99(Q-52
90-AON-GZ
90-1°0-G2
90-dos-52
90-bny-g2
90-Inr-52
90-unp-G2
90-AeN-GZ
90-1dy-G2
90-1B|N-G2
90-9o4-G¢2
90-uep-Gg
§0-09Q-52
G0-AON-GZ
50-1°0-62
G0-deg-52
G0-bny-gz
G0-Inr-62
G0-unp-gz
so-fey-g2
G0-1dy-g2
G0-1eN-G2
G0-994-G2

659
85
LS
95
G5
14°]
€5
¢S
1S
0s
6v
8y
Ly -
1514
1°14
144
1314
(44
47
oy
6€
8¢
A
o€
SE
ve
131




. 1 Loéé_z,, :_._azmm_o::e—:emwmwm::ougn{v:nBEEav::nmw:_Um»_EEEmv::uF_._N:eﬁEn_E_o:o:ﬂL_EOwn_vw:_vQN_B:SnSEnE._v:a_B.ENEﬂé»o»um:ﬁaswttoyw_n_w:onuw:o:n_._mtoggu.éﬁco_ﬁmmﬁa
oy d i ‘pesedeud Jou sey sailL o4 J0 JaNSS) BY | "SONLNOGS B} Jo JaNSS] BY) A] 10U PUB JBIUAMIBPUN BU) A A|8|08 paysilLNy 8 [euRlew siy) oA o) Plos Aenpe sent Aue Jo) di Jeuy Aue ui I | e Aq oq (1M ‘051 4o ujaiey

senues Aue u:_xuna n_nnmw ey BuipreBai salpeym ‘eusiew oy u) uoneulopl Auy sjesse yons Buipeb: 1 i soud jle sap dns uleuey ML Aue Bupjoeq sjesse Aue BupieBas jeusiews siy i uoeulop) "AjuC [eusjewt q_ﬁ uo Buueedde elep oy JO FE JUALND §I JRUBIEW S1G U _uo:_a-:oo

uoneuLoju] “Juswaelels uonensiBal yons o) uensind ejes Joj peJayjo AjRiewEN ek Jey) senunoes o} ureped J0U BBOP (ELSIEW L) AIBUM SaSED Buipnpout * 08— 10 PY senunoeg eu Jo Gy BNy Jepun DIS ey ypm pajy Ajsnolaeid weliees uchegsiBal sapaye ue ol esusejal Aq pelesodiooul pue (O3S, oY)

D 3 pue sapUNoeS By yum pejy Bq Aew [eusiew siyy “(suondo Buy i) JORUBLY) SOANEALBP JO UIRIBY) H L ey} '|8s pue Anq puB ‘ul suosod Uoys Jo Buoj BABY ‘GwI} 0) BUY WOy ‘ARU! [ELBIRW SIY) JO GOUENSS! JO :c_«EmnEn oy ul peaoall suosiad Buipnjau) ‘seakodwe pue misuped

Ea«uw__u ‘XIBOILO ‘SOIENYE SU puR JalAuRpUN) B4] "sesodind yons Joj uodn perjes eq Jou PiNoys jeusjewl n_E PUR ‘SJUBAG JO SUDIHPLOD IHBW [ENOE YIM BPIoUIOD (1M suondwnsse yons Jo Aug ey Iyl SY) Jo i yons jo oy B ou seNew Yoy| ulesey

Paldeya) sE SIBHEW JBI0 puR 0 1aew Bupieb: U0 peseq eq Aew (EUGIEW SIY} U) PRUIBILOD LOKRULOM 64) "PIOS 10U ase Ajojewyn Jey) senunoes o) uieyed ABW [EUSIeW Iy Ul PRUEIIOD uoneuuejy; ay) "uosiad seipo Aur o) _n:EmE oy avsen 10 eINqUISIP 10U WA ) ey soasBe Jaidoas

ey jeuelew sy Bupdesoe A ‘yons se uodn peyed eq jou E:o:u ¥ pue 810idwi0d Jo BlRINIR $1 ) Yey) Jussaudel JOU $IOP JGIIMIBPUN BY) ING ‘SGRIIAI 1PISUOD JOIIMIBPUL B4} JEY) UORBULO/U] UD poaseq ) |euaiew siy| jeBeyt cn PINOM UOREIDINOE JO JBYO UB YoNE ausym uoipipsun| Aue Uy Aiundes Aue 4Ang o) Jeyo

AuE jo UOIEYIOS BUY} 10 (|28 0} JBJO UB B PENHSUCD 8q 0 JoU ) [euslews S| i uodn paseq uoipe Aue Bunoyos Jou s {Jewmiepur), B) DT SBILIES BILBLLIY JO dUBG pur uolEULO! ejeAud 1NoA 1oj 81 ‘( Jeusiew, o) sreud: $@ "sjeL NEINdWIOD) SO J9BYS WLe| [JISIEN0D) J9eYS LB | [RIMDNNS SIY]

6266 GZS6T 6295T 52552 §259°C G265T 62552 §255°¢C §266°T 6785T G285 6285¢C AL HOaN

104y - Zounp L0udy - Zounp L0udy - Zounp 20udy - Zounp L0udy - zounp 201y - Zounp 104y - zounr 104y - Zounp 1040y - Zounp Loudy - gounp 201y - Zounp 101y - Zounp  MOpUIM [edpoud

0440 1860 K71 LS} 9Ll 0002 622 e ovsZ 7987 159°¢ oLy wng popy
828'0 90t 89¢°1 €501 1861 e £55T €502 68T 612 81Tk 9Ly TVM
902G EIES P23y I IbES £SES 8¢S £9E'S 906's 89€' LS 846 186° 0EEL'66
69E°S 9.€'S zZ8e’s 98E'S 8¢S 06€'S 16£G 266S 66 £66° 6€°S 96€' 504966
6bb'S 6EV'S IEv's sev's £2v'S 12vs 610G 8Lb's LS SIS . EIFS 1S 080966
0€5S £06°G 18v's Sop's 861G &S arv's £vrs WS 187G 0Ev's s 57566
019' 995G LES'S ¥08'G £6v'S £8v'S Iv'S 60b'S 99y’ 657'S s wy's 0£8Y°66
169' 089S 2868 ws's 825 15S 205 S6v'S I6Y'S 18¥'S ¥ov's 1556 S02Y'66
s £69' zZe9's Y856 £95°G 5p5S 625G 1256 515G £05°S 18Y'S ELV'S 08SE'66
59’ 150§ 789 £29' 665G LSS 1656 058 o¥s's 256 66v'G 98Y'S 566266
566' 128' , 768 £99' e9's 809G 85° 2ss 595° #s's 915s £05's 0££766
9109 89S €816 £0L'§ 699' 669G €19 865 685 896G £65S 816 5044°66
860°9 6V6'S £68's ehLS S0L'S 129 Wo's v29's r19° 0655 055's ¥es's 080166
6.9 £10'9 88’ 8.5 obLS 2045 6995 0596 669' u9's 196 6V5°S 5066
1929 1109 VE6'S £28' 9.1 veLs 169' 9.9 99' Y9G 585G ¥95' 0£86'86
EVE9 w9 586' £98' 118G 59/°6 VLS 7006 989' 950° 209 085 S026'96
Szv'9 9029 9€0'9 £06' 18 1616 LS 82Ls €S 819G 619 65° 0858°96
105°9 1Z9 980'9 £46' 788 928 1816 vSL'S 864G 00 169 019 5561'96
065'9 SE€9 1619 £86' 816G 098 608° 082G €94 s 595 9z9' 06EL'86
7199 00’9 9819 £20°9 ¥S6' 2686 1£9°6 1086 8816 ShLS 129° 199' 504996
5509 Sor'g 6620 £90'9 686G £26' 5995 €8’ £18'G 1908 689' 159G 080986
1689 0659 0629 019 5209 556 £68° 668 RS 68L'S -80S 296 S5v5'86
0269 6669 EQ hL9 190'9 186 126 589' £98'G 18's veL's 889' 0£8Y'86
PRIA Pk PRIA PRIA PIAIA piEIA piBtA PRIA PRIA PIOIA PIRIA PRIA

104 0L ¥dD 02 1104 OL ¥dD 09 104 0L UdD 05 110Y OL YdD O 1108 OL UdD GE 110M OL HdD 0F i0H 0 HdD SZ 1104 0L YD ZZ 104 OL HdD 0Z 10U 0L HdD Sl 104 0L HAD S 1OH 0L ¥dD 0 ao1d

20/67/9  wowded 1siid 20/E2S
o5 pajeq EVE'S
4 ke 00000'629'}$

£V - PIBIA/3OUd - QZOSWVO4




vY0-99(-5¢

19'S 10'92L'180'L  ¥S0LS'L0Z  LV'S19'6./8 €2'8LL'89L 1Y le
19'S 9€'2l920L'L  gg'8bl's0e €1°998°'968 69°€€L'/V9'CY V0O-AON-GZ 0S
l9°S 60ViS'PCL'L  86'890'0l2C LL'SPP' VL6 28°/6S'vYS'ey  ¥0-190-52 62
19'S 91'6E8°9VLL  OV'VIV'Vie  9Lv98'2E6 £6'2v0'6Sh'yy  v0-dog-g2 82
19'S 69°G6S'691°L  £1°996'8L2  95°629°056 69°/0¥'L6e'sy vo-bny-gg sg
/9°S £6°16.°261'L  18°'Gp¥S'€2e L1'9Y2'696 G2'le0'eve'oy  vO-Inf-S2 92
19'S le'9er'ole’t  9l'gie’see  Gh'lee'ess oc'ege'LIe' Ly vo-unp-Gz g2
9GS bW /eS'0ve’L  68'G/6'262  ©9°19G6'Z00°F  ISp0S‘e62'8y  vO-AeN-S2 b2
19°S 66°'€01'G92°'L  9.'628°'/€2  €2V./2'/20't  ¥0'990°L0€‘6y v0-idy-s2 €2
19'S v6'vr1'062°' L  95°'8Ll'2ve  1£'998/V0'V  L2OVE'PEE'0S vO-4eN-S2 22
19°G GE'699'GLE'L  elL'ves'/ye  22'SP8'/90'L  ¥9'90.°188'lS $0-994-S2 12
l9'S 87'089'Ive'lL  €£'896'25¢  GL'812'880°}  98'1SS'6¥Y'CS vO-uUer-GZ 0g
19§ G/'S02'89¢'t  ¥0O'EL2'8Se 12°266'60L'L  1L0'0/2'8€S'ES £0-99Q-S2 61
19°G 8L°9€2'S6E'L  12°09G'€9C  /G'9/9'LEL)L  12'292'8¥9'VS €£0-AON-GZ 8|
19'S 9e'68L'22k L 18'HI0'69C GG LLL'ESH'L  8ZBEB'6LL'GS €0-100-GZ Ll
9GS LY'EL8'0SY't  §8'69S'V/¢  £9°E08'9/L‘L  €8'912'€86'9S £0-d9S-GZ 91
19°G 82'66V'6LY'L 987962082  26'292'66L'L  9¥'020'0LL'8S €0-Bny-GZ Gi
19'S G1°'//9'80S't  GY'€10'98¢  0.°€99'C2C't  8E£'€8Z'60E'6S €O-INP-S2 Vi
19'S YO LIY'8ES' L £2°806°L62 WYIS'orZ'E 80°/Y¥6°'1ES'09 £0-unp-G2 €1
l9'S 251eL'89G°L  /8°/06'/62  ¥9'€28'0/2't  0G'L9v'8..'19 €0-AeN-G2 gI
19°S v/'629'66G't 85'620'V0€  G1'009'S62‘'L  v1'GBS'6¥0'€9 £0-4dy-GZ 11
L9°S LY'EZLIEQ'L  19'0/2'0le  98'258'02€'t  62'G88'¥PE'YI  €0-4eN-SZ O}
19'S 2hvee'e99’lt  G2'ee9'ole  /8'065'OvE'L  91'86/'G99'GS9  £0-094-G2 6
19'G LTEV6'S69'L  G86Ll'ege  ev'eg8'e/e’l 20'62£'2L0'l9 £0-uep-G2 8
19'S 9/'¢c6e'62L't Ll'2cl'62E  66'65G'66€'f  SP2SL'G8E'89 20-98Q-G2 L
19'S €9V82'€9/'t  vYvIP'OSE  81°018'9et't  YP'CIL'Y8L'69 Z0-AON-SZ 9
19°S GL'LE6'L6L°L  SE/VE'SYE  08'€8G'VSP'L €9°2eSLiIg'tL  20-190-G62 §
19°S S8'vre'ces’t  LOPSE'0SE £8°068'28¥'L  £4'901'999'2. 20-des-Gg ¥
19'S 9v'8€2'698't  66°'96Y'/SE V' MWW.'LISL  9z/66'8¥L'v. 20-Bny-gz €
19'S L6'V26'G06°'L  16'8LL'W9E  LO'OVL'MPS'E  €1°8682'099'S. 20-IPP-S2 2
19°S €9°218'ev6’t  2v'202eLe 12SHLLSY 64¥88°L02°/LL  2o-unp-sZ |
0 0 0 0 00°000'c22'8L 20-Aepy-g2 O
65°25Y'/£8'66  65°2SP'¥90'GL 00°000°€LL8L _ [ejo]
uodnon MO} ysen }saley| jediouug aouejeg aje pousd
lIoy 01 HdD 02

b-V-¢ sse|D




L9°'S
L9°S
L9°S
19'S
19°S
L9°SG
129G
L9°S
L9°'S
L9°S
L9°S
£9°S
JACRS
L9'S
L9°S
L9°'S
19'G
L[99
L9°S
L9°'S
L9°G
L9°'S
L9°S
19°'S
L9°S
L9
L9°S
L9°G
L9'S
L9°SG
L9°S
L9°S
L9°S
19°S
L9°S
L9°S
L9

6€'682'L6V
96'6€}°L0G
vr'o8L'LLS
1G°8ev'L2S
96'698°/€S
L9V 1G'8YS
8€'99€'655
92'62Y'0LS
6¢°20L°18S
29'v02'c6S
8¥°G26'v09
SH¥/8'919
20'550'629
SS 2LV P9
o€ LEL'YS9
68'G€0°299
S0'I61'089
09" +09°€69
vy'eLe 0L
15'802°1eL
60°G1P'SEL
61°/68'6VL
L1°099'79L
L'60L°6LL
L¥°050'S6.L
1,°889'018
02'0£9°'9¢8
15°088'cr8
€9°'5vv'658
09°1££'9/8
CEVLL Y6
89°£05°'096
2L'999'6.6
€v°081'666
68 180°610°}
LE'B9E'6E0"}
€2°Lv0'090'}

v yvL'S6

v1°649°L6

66°159'66

€2°€99°10}
L'SEL'E0)
06'908'G0}
68°686'L0}
88'VLLOLL
£9°2ee'ch)
FEPES'VEE
€0°006'9} 1
62152611
6.8v9'12t
L'e60'v2i
90°985'92
9°/21'62)
0C6LL LEL
19°198'yE)L
88°G50°L€E}
€0°€08'6E}
90v09°2y L
20°09Y'Sv 1
66°LLE'8Y)
€0°LYe‘IS1
G2'89E'VS |
8L'¥SY'/LS)
92710909}
LE018'E91
61°180°L91
veLiv'oLl
8y ¥PO'vLL
coEvL'LLL
verisisl
65'65£'S81
9£°082'681
€1'8Le'e6l
9e'vSe' L6}

96'0¥S‘ 1OV
28'09v'60v
SYyes'Liy
6.¥9.'Gey
G8'vSt'vey
LLL0L2YY
6v°'92v 1GY
8E'¥1E'09¥
29'v.Le'69k
csol9'sLy
Sb'Geo'ssy
98°'229°'L6V
€2°90¥°L0S
GL'6LEL1S
¥e'Ssvs'Les
12'806°LES
S8 LLY'8YS
86'6€2'65S
G5'912'0LS
¥5°'S0v' 185
£0°118°265
LV /EV'Y09
81'882'919
8€'89¢£'829
91°289'0¥9
66'€€2'€99
£v°820°'999
¥1°0£0'6.,9
¥8°€9€'269
LEVI6'S0L
G8'699'/9.
99'09.'28L
8v'2yi'86L
88°028'cl8
£5°108'628
£2°060'9t8
88'269°298

9€°168'198'61
ge'ele'e9e'oe
¥1°€£8'2/9'02
65°/98'060°12
8e'gel'ols'ie
€2°/82'056'12
G6'¥66'26€'Ce
vy iev'yye‘ee
28'GeL'v0e'ee
eroLL'vsL'Ee
G6°02.'2Se've
ovovLovi've
92'69£'8€2'G2
6v's.L'sv.'Ge
Y9 v51°'c92'92
88°669°'062'9¢2
60'809'82¢€'22
v6'6.0'228'/2
26'61£'0ev'82
LY 9£5'900'62
20'2v6'/85'62
50°€52°'081'08
22'061°'682'0¢8
ov'8.v'Iov'Le
6.°9v8'620'2E
v6°'825'0/9'2e
£6°29/.'cee'ee
/E'16.'686'E€
157198'899've
GE'622 198'6e
L. °6E1°290'98
95°608'r£8'9¢
22'0/5'219'2¢
0L°2LL'SIv'8E
8G°€£5'622'68
21'see'650'07
SE£'G2y'S06'0Y

80-uer-gz2
£0-99(0-G2
L0-NON-G2
£0-190-52
£0-dos-52
L0-Bny-Gg
L0-|np-62
20-unp-gg
£0-Re\-G2
£0-4dy-G2
10-1e|N-GZ
£0-924-G2
20-uep-gg
90-98(-52
90-AON-GZ
90-190-G2
90-deg-62
90-bny-gz
90-Inf-G2
90-unp-Gz
90-AeN-G2
90-1dy-G2
90-1eN-G2
90-924-G2
90-uer-Gz
G0-99Q-G2
G0-AON-GZ
S0-190-5¢2
50-dos-G2
G0-bny-Gz
S0-InP-S2
G0-unp-gg
s0-Aep-G2
G0-1dy-G2
G0-1eN-G2
G0-924-G2
Go0-uer-6g

89
19
99
59
v9
£9
c9
19
09
65
89
LS
96
GS
14°]
€5
cS
1S
0S
314
1314
v
oy
114
144
114
(414
34
oy
6€
8¢
A
9€
Se
ve
£e
ce




‘uonorsue)) pasodold ay) Yim Uojosuuod u) 1anss) ay) 1oy uabe se Bunoe jou pue Jajumispun se Sujoe

SHIBIIAUSPUN BYL ‘[EUSIEW S|U} O UOKBUILISSSIP U} PEZUOYINE J0U Sey pue |BlRjew siy) jo AoeINOSE BY) 10} 3|qIsuodsal jou s| ‘BlajBW S|y} Jo uojesedaid ayy u| pajedioted Jo pamainas ‘pasedasd JOU SBY SINUNOAS BU) JO ISNSS) 8Y] "SINUNODS
ay} Jo Jansst ayy Aq Jou pue 1ajsmapun ay) Aq A[s]jos paysiuing | [ersjew siyl ok o} pjos Ajjenioe senunoas Aue o) snjoadsold [eulj AUR U| paUIBIUOS UsHeULIO| BY) A PEpasIadns Bq (1M ‘BSIMIBYI0 10 UIBI8Y PSSNOSIP SenUNoas Aue Bunjoeg
sjesse ay) Suipiebal 1ayiaym "jeusjew ay) Ut uoleuLoll AUy ‘sjasse yons Buipre6a) uoyewloju) Joud je sepasiadns uiaIay PassnasIp senunoas Aus Bupjorq sjesse Aur Buipiebes jeuajew siyy Uf uoyewIo “AjUo [RUSIBW Siy) Uo Bupeadde
3jEp 2y} JO SB JUBLIND S| |BISSJELL SIL} U PAUIRIUCD UolBLIOU] luBW3le)s uotels|Bar yons o) Juensind a|es 10} Paiajjo AlBjewIlin 81 Jey) S9IIUNOSS O} UlBPSd JOU S0P |BUSIBLI 94} 218YM $ISED |8 BuIpN|ou) 'EE61 JO 10 SSNLNJSS 84} J0 GiY
ajny Jopun DIS aui Yim pa|ly A|snonaid Jusutsiels uopessiBas anjoays ue ojul souasajal Aq pajeiodiooul pue (D3S, aU) UoISsIWIWLOY) aBURYOXT] PUB SSIUN0AS Bl YIM Pajy 9 ABw [BUaleW SIy) (suondo Buipnioul) JoaIsy) SenneALSP JO UBIBY)
PIUCIUSW SaNUNOSBS By} 'S pur Anq pue ') suoHISOd Hoys 10 BUO| arey ‘Sl 0} SUY WO ‘ABW |BLSBW S} jo @suenss) 1o uoteiedaid ay) uj paajoau) suosiad Buipn|ou) ‘seakojdwa pue sisuped *SIOPSP ‘SIBDYO 'SSRI|IE S)) PUB IBJUAMISPUN
ay) -sasodind yons io} uodn pajjal 8q JoU PINOYS [BLSIBW SIY} PUE “SILUBAD SO SUCIHPUOD JXJBW [BNJOE YitM SPISUIOS ||IM suondwinsse yons Jo Aue je; pooyiiail ay) 10 suojdwnsse yons jo sseusjqeuoseas ay} buipiebisl uoyeuasasdes ou
SHBW ISIMIBPUN Y ‘UISIaY Pajoa|jal Se SIa|eW JBUI0 pue suoliipuod jaxiew Buipiebas suopdwnsse uo paseq aq Aew (BUSIBW SIY} U] PAUIBIUCS UOCHBULIOJUL 84| "PIOS JOU 848 AIBjeWin jey) senpnoas o} uiepad ABW [RUSIBW SIU) U] PaUIRIUCD
uonewol Yy uosiad Jayjo Aue o) [epajew sy} spnoid JO SINQUISIP 10U (1M | 18y} S994B8 uB|dioal ey} jepajew sy} Bundacoe Ag Yons se uodn pa||a: 8q Jou PINoYS | puB @}3|dwios Jo BJBIN00E S JI JBY} JUISeIdal JoU S0P JBMIBPUN BY) ING
'3|qei|al 19pISUOD JBIIMISPUN 8U) JBY)} UORBULIO UC PISEq | jBujew siy| ‘(e53))) ©Q PINom UOHEBIDHOS 10 13)j0 Ue Yons asaym uololpsun Aue up Ayinoas Aue Ang o} 1340 Aue J0 UOHBYIDIIOS B} O [|3S O} JOYO UB SB PanJisuoo aq o} j0uU S| [euajew
siyL i uodn paseq uoloe Aue Bupol|os Jou §) (JSJUMISPUN, BY) 3T SSIINDSS BOHIWY JO dueqd pue uojeuLIoj 3eAld INOA 1o} S| '(Jeus|euws, sy)) sieudoidds sB ‘sjeysiepy (rUOHRINAWINY JO J9aYS Wia ] |BISI|I0) ‘J99US WIS [BINONNS SIY L

9899'S G8'VEL'E90'SE €L'128'0L LLele'ee6'vE 0 60-1dy-G2 €8
L9°S €0°095°2.€E cLi8e'eL 16'8,2'G0€ Lb'eLe'ee6'vyl  60-1BN-GZ 28
19°S 82'6.0'G8¢€ viesL'eL erL2e’Lie €0'265'.62'SH 60-9°4-G2 18
19°S ey'syLeee 0ggse'sL cLeev'LIe 91'616'809'GL  60-uer-GZ 08
49°S 62 195'00¥ S1'28L'9L vi6LL'€2€E 82°2lv'og6'st 80-99Q-S2 6.
19°§ 64'625'80¥ 6cere'ssL 05°/81°0€E er' 1610529 80-AON-GZ 8.
19°S 98'€59'9tv 0E'€E6'6L 15°0¢L'9eE 26'8/£'085'9F 80-190-S2 L/
19°S 6¥°'9€6'vey 1/°'965°18 gL o8e'eve 6v'660'L16'9L  80-das-G2 9/
19°S G.08e'eey ceole'es eV°0L1'05€ ke'08v'092'LL 80-Bny-g2 G/
29°S GL'686 WP 85°/68'V8 91°260°'LSE ¥9°059'019°LL 80-INP-G2  ¥.
19'S 99'99.'05v 61°819'08 LyavlL'yos 08'2v.'/96'L1 80-UNP-GZ €1
L9°S 2L YLL'6SY 8/'c.e'88 6 Lve LLE Lz 1e8'lee'st  80-AeN-Gz 2L
19°S €2'/£8'89Y 2029106 b2'GL9'8.E geeee'eoL'sl  80-1dv-GZ 1L
49°S GSLEL'8LY 85°986°16 /6°051'98€ . €v'806'180'6F 80-1BN-GZ 0L
19°S LL'619°8Y S1°/v8'E6 96°1L.'€6€E 0v'650'89v'61 80-994-G2 69




66.'S
66.°S
66.°S
664'S
66.'S
664°S
66.L°S
66.L°S
661G
661°S
66L°G
66.°G
66.°'S
66.°G
66.°S
66.°S
66.°S
66/.°S
66L°S
66.°G
664°S
66L'S
661G
66.°G
66L°S
66.L°G
66.°'S
66.L°S
66.°G
664°S
66.°G
0

uodnon

0L°L¥9'v80°I
GS'602°901°
2’88182’}
¥8 L6505} |
or'8er'eLl’t
GC'90L'96 '}
£8'eev'0c’t
8L619'vve't
Gg8'c/e'69¢'|
66°L0V'v62C’ |
ceglo'oze’t
eLseioave’l
88°LELCLE'}
ce'v98'66€‘tL
L6°E1G L2V’
vi',69'G5¥' L
g6'ech' ey’
08'¥0L'€1S'}
82°0S5'ePS't
61 1L6'ELS" )
£5'8/6'709°}
£5°85'9€9'}
09°262'899°}
6£229°10L°}
L2'660'SEL' L
€8°L12'69L'}
88°086'c08'}
05'61v'6E8'}
9v'0vS'SL8' 1
08'95£°C16'}
28'188'6v6' |
0

G1'GBE'SB0'V6  S1'GBE'I6E'SE 00°000'V69'8L
Mol ysen

¥£288's0¢
gecele'ole
€0°L29'v1e
€e'gecl'6le
08'L1L'€ge
91°.6€'82¢
ZL'89lL'eee
S¥'2e0'8ee
S6°166'2ye
9v'8v0‘8ve
£8°€02'€G¢
L6°65V'85¢
28'818'€9¢
9£'28¢'69¢
09¢s8'vLe
85°1€5°08¢C
Iy 12e'a8e
gg'vee'e6e
Li1eve'see
8¥°LLE'VOE
lreeg'ole
G2'600°L1E
geols'ece
oL'8eL'oee
26'v68'9ee
le'e8L'ebe
8/°608'0S€
L6'¥96°LSE
2e'892'G9¢e
69°€0L°2LE
G.'882'08¢
0

Jsolalu|

9£'59/'8/8
0£°/66'G68
v2 195'€16
15'E0V' 16
65°0LL'6V6
60°60£'896
22'592'286
2€'285'900'}
68'082'920'}
£5°€5€'9V0' L
6Y°218'990'
91°'599'280't
90°616'801'L
98°185°0¢1'}
LE°199'2G1'}
99°S9L'SLL'}
¥S'201'861°
85°08Y' 122"t
LL'80E'SYe' L
1L'€65'692' L
AN A
8T V.S'61E'L
§2'/82'SYE’t
62 ¥6V'LLE'L
S8'702'86€' 1
2s'sey'sey't
LLGLL'ESY'
65 VSV L8y |
AWIEAH
11'€59'68G' L
L0°865'695' 1
0

lediound

89'926'veL v
50°269'€09‘CY
GE'689'66V'EY
6S°0SC'EIY VY
60 VL vYE'SY
69'v2y'vee oy
8.'€€L'292 Ly
6666 62 8y
28'985'9G62'6Y
}2'£98'282'0S
veree'ece’ls
€.°€£0'96€'2S
06'869'€8Y'€S
G6°L19°2BS VS
18°661'€2L'GS
81°198'G/8°9S
¥£°920°150'8S
82621 '6v2'6S
98'609'0.1'09
L6°L16'G1L°L9
89°115°986°29
08°268'6/2'V9
80°CEV'665°G9
ZE61L'vr6'99
l9'erz'ole’sn
av'8Ly'v1L'69
86°9v8'6E1L 1L
60°220°€65°2L
89°9/V'v/0VL
28'€5.'v85'SL
£6°90¥'v21'LL
00°000'v69'8.

souejeq

\

¥0-08(Q-52
$0-AON-GZ
$0-100-62
$0-dog-52
y0-bny-g2
y0-InP-62
¥0-unp-gg
v0-Ae-g2
$0-1dy-G2
¥0-1e|N-G2
v0-go4-52
y0-uep-gg
£0-000-52
£0-AON-G2
£0-190-52
£0-des-g2
£0-bny-62
£0-Inp-s2
£0-unp-Gg
£0-Aey-62
€0-1dy-G2
£0-1e-G2
£0-994-G2
£0-uep-62
20-99Q-52
20-AON-G2
20-190-52
20-deg-g2
2o-bny-gz
2o-Inp-s2
20-unp-gg
2o-ReN-g2

OO rANMTWONDD O —
TR R2R N8I RERNETS S

OrrANMOMITWONMNOOO
st

jelol

ajeq pouad
lIod 01 HdO 02
I-v-¢ ssejD




66L'S
66.'S
66L'G
66L'S
66L'S
66L'S
66L'S
66L'S
66L'G
66L'G
66L'S
66L°G
66.°G
66L°G
661G
66L'G
66L'G
66L'G
66L'G
66L'S
66L'G
66L'G
66L'S
66.'G
661
662'G
661G
661G
661G
66L'G
66L'S
661G
661G
66L'G
661G
661G
661G

L/.°0v6'86Y
06828805
19°606'84G
65981629
£9°'€99°6€5
8G ¥YE'0SS
Le'ee2 199
86'€EE'2LS
05°059'¢8S
80°/84'G6S
S6°L¥6°'909
eV°'LE6'819
06°65}'1€£9
98'619'cy9
/8°12€'959
15°0.2'699
LL'0LP'289
€1°,26'G69
€Lv¥9°'60L
§5'829'ceL
69'€88'.8L
Le'SIP'esL
06'822'2L9Z
89'62€'28L
STASANIYA
LL'SIP'El8
ve Liv'ecs
S TAVA VA1 4]
L1'6£€'298
S0'€82'6.8
€LIVL VY6
96°'109'€96
81°228'c86
8E'VIy'200't
0.°G8€'220'}L
6EEV.L'CYO’L
88°¥6V'€90’L

¥6°028°L6

65°26.'66

0Z'eL8' 1ot
65’8980}
v96'G0 L
¥S 101’80t
£1.°082°0L}
16°20G°CHI
889V}
€2°6L0°LLL
PLSEV'6LL
8e’leg‘icl
¥8'982'vel
Sy'v8L'92t
eLIee'sch
¥8°226'1€EL
¥5'525'vEL
ecsLeiLet
06°2200v 1
65ve8ey i
€£'969'GY 1
0Cvi9'syl
82685 1S5}
1922951
IG'GLL LS}
$6°898°091
€4'¥80'v9l
82°29g'/91
L9 V0L 0L
SECLL'PLY
£9°818°LL1
95°/6G°18}
98°'0SY'G8}
G8°'6.£'681
66'G8E'CH
LLOLY L6}
04'Ge9'10C

£8°641° 1OV
ce’1e0'sor
0P 960°LIY
v0'8lLe'sey
£2°669'cey
vo'eve'ery
6525605y
L0'1£8°65Y
2.'188'89Y
¥8°L0L'8LY
18°215°/8Y
G000} L6V
90°€/8'90S
eh'Ge8'9ls
¥£°066'925
€Leve'LeS
L1°G68°LYS
06°'159'855
£8°919'695
96°'€6.'085
9¢£°/81 265
£1°108'€09
29'6£9'GI9
00°£0L°L29
2L’L00'0v9
€2'9v5'259
01°£2€'G99
L6'¥5€'8.9
95°v€9'169
04021504
0282699/
0¥'¥00'28.
2eHLE'LBL
£€5°vE0'c18
1L'666'828
g9'eLe'sve
£1'658°198

2598111861
ge'goe‘ere'oe
29°.88°199'02
LO'YEY'890°Ie
LLesL'esy'ie
ve ISy L2612

8E'¥69'69¢'Ce

16°9¥9'028'c2
$0'8.¥'082'ce
9/°65¢'6¥.'c2
09°29v'/22'v2
L086'viL'Ye
9'080°'212'se
£G5°€56'812'G2
v6°88.'GE2'92
89'6/.'29.'92
gv'eeL'oos'se
65°210'8¥8'22
61°699'00¥'82
2£'982'9/6'82
62°080°'.55'62
59°292'6¥1'08
28'890'€5.°08
¥t'80.'89¢8' 1€
vv's1v'966'Le
91'e2v'989'28
6£°696'882'€E
6V'962'v56'cE
9b°159'229've
20'982'vee'se
2.'95¥'620'9¢
26'v8£'96.'9¢
2£'68€'8/6' /¢
¥9°09/.'S/8'8¢8
81'G6/'881'6E
68'v6.'L10'0V
1G°290'€98'0V

v

80-uep-g2
10-99Q-62
L0-NON-G2
L0-0-S2
10-dog-62
L0-bny-gg
L0-Inp-62
£0-unp-Gg
L0-ReN-G2
L0-1dy-G2
L0-leN-62
£0-994-G2
L0-uep-gg
90-99Q-52
90-AON-G2
90-100-52
90-deg-62
90-bny-G2
90-|nr-62
90-unp-gg
90-Aepy-62
90-1dy-52
90-1eN-G2
90-924-52
90-uep-g2
G0-99Q-62
G0-AON-GZ
G0-1°0-62
G0-deg-G2
50-bny-g2
S0-InP-62
S0-unp-gg
so-Aep-s2
G0-1dy-52
GO-lepN-G2
G0-9e4-52
G0-uer-gg

89
L9
99
S9
¥9
€9
<9
19
09
69
89
JA]
99
3]
1 4°]
€9
¢S
IS
0S
514
1214
FA4
1214
Sy
144
514
cv
3%
oy
6
8¢
A
9¢
Ge
ve
€e
(4




‘uonoesuel} pasodoid Sy} Y)m LOIOaULOS U| 1anss) U tof Juabe se Suioe

0u pue JSjuMISPUN sB Buloe S) JPUMISPUN BYL “|eUSIELL Y} JO UOHBUIISSSIP U} PIZUOYING JOU SBY PUE [BaJBW Si)} J0 ASRINDOB BY) 10§ B]qISU0dsal JoU SI ‘[euajeul SIy} jo uojesedad ay) uy pajediojued Jo pamaial ‘paiedaid jou sey salundas sy}
joJanss|ay] "selKN0IS BU} 4O Janss| ay) Aq jou pue Jajumiapun) sy} Aq A|sjos paysiuing si jeusjew siyf 'noA o) pjos Ajjenjor sanunoas Aue 1o} smoadsord (eul) AUB U| PSUIBIUOD UOIIBWLION ay) AG _uwvwm_wn:w aq [|Im '9SIMIBYIO 1O UfBIBY PasSNosip
senunoas Aue Bupoeq siesse ay) Buipiebal 1ayiaym ‘[BusieWw ay) Ul uonewio] Auy “sjesse yons BuipieBal uoneuuo) Joud e sepasiadns ujesay PassNISIP SaUNVas Aue Bunioeq sjesse Aue Buipiebal jeUBIBW Siy) U uolewLIoN] ‘Ajuo [BUSlEW
sy uo Guueadde ojep au) JO S& JULUND SI [BUSIBW SIL} U] PaUIBIUOD LUOHBULOJU| JUSWajels UolesisiBal yons o} juensind sjes 10} pa1ayo AlIBWINN 818 jey) SBIUNSaS O} ulepad JoU SIOP [BLIBJEW BY) IYM SISED ||e BUIPN|oul 'EE6 JO 10V SaLNSes
auy} jo G 8INY Jepun HIS Ui Yum pajy Aisnonaid juawsiels uoliesiBal aaoays U ojul BousIajal A pajelodioou) pue (DS, BYY) UCISSIWWIOG BBUBLIXT PUE SBRUNODS OYI YIM Pajl} aq ABw [eusjew siy) (suondo BUIPN[ou)) joaIay) saaleALap

10 UB18Y} P3UCHUILI SBUNODS Ay} 'j|as pue Ang pue ‘u suopisod poys 10 Suo| aaey ‘aLl) O} AW} WOJ} ‘AewW jBHajEW SIY} JO souensst Jo uojesedald ay) Ul panoau| suosiad Bulpnioul *saakojdws pue sieuped “SI0IOAIIP 'SIADI0 ‘SaB(ILe SH PU'
Jamispun ay) sesodind yons Joj uodn pai[a) 84 JoU PINOYS [BUSIBUI SIY} PUB 'SIUSAG JO SUOIIPLIOD JOXBW [BNOB YIM SPIDUIOS (M suoidwnsse yons jo Aue Jey) pooyiia) 841 4o suoidwnsse Yons Jo ssaus|qeuoseal ay) Buipiebal uoneuessrds)
Ol S3)BW ISIIMISPUN BYL UIBISY Pajoajjel SB SISNBW IaYJ0 Pue suolipuod axiew buipseber suolidwnsse Uo paseq 8q ABw [BLBIBW SIY) Ul PAUIBILOD UONBWIOJ) By 'P|OS Jou Bie Aj@IRwWINN Jey) S8NLNoas O} ujepad Aew [BUSBW SiY) U}

eURIUOS UolEULIO) 8y “Uosiad Jayjo Aue o) [eLs|EW BY) 8pI0Id 10 BINGUISIP 10U (M | Jey) s9i68 Jualdioal sy} jeuslew siy} Bupdaooe AQ “yons se uodn paljal 8Q 10U PINCYS | PuB 213|dIOD IO SJBINIDE S| I JBY) JUSS3IAS) JOU S0P JBJUMIBPUL) B14)
NG 'SIQEII31 JSPISUOD SIMIBPUN SY) Y] LONBULIOJU) UO paseq s [Buajew siyl ‘|863))l 9q PINOm UOHEOIOS JO IS0 L. Yons aialim uopoipsun| Aue up Qunoss Aue Ang o} 190 Aue Jo UOBIOHOS Uy} JO [9S O} JaJJ0 UB SB PaNIJSUOD 8q 0} 10U S} [BUSIBW
SIUL " uodn paseq uonoe Aue BunidIos jou S| (Jeymiapun,, sl DT SBRNNOAS BONAWY O dued PuUE Uolew.oju| ajeald INoA Joj sy ‘(Jeueiew, auy) siepdoidde se ‘sjeusiep jruoneNdWon 10 *l9aYS WIS {RI191e(|0D 193YS W] [BINJONAS Sii|

9/6/1°G 89°/21'6¥0'SL 62'85€'2L 6€69.'9/6'VL 0 60-1dy-GZ €8 .
661°S ¢y 808'8LE S6'8v8'€L LY'6S6'¥0€ 6€°69.'9/6'VL 60-1eN-G¢ 28
661G 81°'€GE£'08E /[8'168'G.L LE'L0O'LLE 98'82/°182'GL 60-994-S¢ 18
664°S €£°5Y0'v6€ 5889/ 62°091°21E L1'0EL°26G'GL 60-Uer-GZ2 08
661°S v, /88' 10V LS Lyy'eL LV ovy'eee 96'068'606'Gl  80-99Q-S2 6L
664°G 0£°€88'60¥ €5°1v0'08 LLiv8'6ee €1 1EE’'eee'9L  80-AON-SZ 8/
66L°S 96'v£0'8}v €0°/99'i8 £6°L9€'9€E 16'2L1'€9G'0L 80-190-G2 L.
66.°'S v.°Ssve'oey 89°vce'es 90°120'eve ¥8'0v5'668'0L 80-deS-GZ 9/
661°S 69°818'vEY 01'S10'G8 65'£08'67E 06'195'eve'LL 80-bny-gz g2
662°S 96°95v'evy ¥6'86.'98 Lo'8iL'oSE 6v'G9e'265°'LL  8O-INP-S2  ¥L
664G 1269225y G8'961'88 £8'99/'€9¢ 0G'€80'6Y6'LL  80-UNP-GZ €/
66.°G (X ArA fANN) 4 81°'682'06 v.°256'0LE Le0s8'zie'sl  80-Ae-g2 2.
66L°G 9/°'S6E'0LY 0S'LLL'26 9¢'8.2'8.¢ 01'€08'c89'8F 80-1dy-G2 1/
661G vl leL'6Ly c9'186'€6 L1'9v.'G8E 9€'180'290'61  80-leN-G2 0L
661°S JA*M N A 14 £5°288'G6 ¥0°65£°€6€ 8¥'/e8'Lyy'6l 80-994-G2 69




doud sy yim uor u senssi ey} Joy uebe se Bupow jou pue sey se bunoe s Je) }Oy) jeusiew siy JO UORRLIWIESSIP oL vﬁ:oé:n 10U $BY pUE [euslew siy) Jo Aesnase oY) Jo) erqisuodsey ou § ‘feusiew sy Jo uonesedad

oy} Ut pejedionued 10 pemenar ‘paedaid jou sey 25:33 o) 4o JBNSS] BY) "SHIUNISY BUYY JO JBNES] By AQ 10U puUR JelumapUN O Aq A|BI0R PoysILNj 51 [euelEW SIYY oA O} pjos Aleniae son Aug Joy dsoud jeuy Aue u) peu; | o Aq oq | ‘a8 40 Uiy p
selunas Aue Buppeq siwsse ey BuipseBas Jeyeyum feuejew ey ul uoleuuo Auy “sjesse yoans Buipsed: 1 Joud |8 VLT ] 1p 8o, Aue Bupaeq sjesse Aue BuipreBe (eusiew sy i uogeuuou) Ao [eurjew sig uo Buueedde ejep ey) o se waLND B [eURIRW S Ul vo:_u_:cc
uoneulo) uewaEs uogensiBar yons 0) Juensind ejes 1o paleyo Ajsrewiyn aie jey) sajunoes o) eyed Jou meov jeueleut oy} aieym sa583 (2 Buipnou) 'EEBL JO PV SEIUMDES BUL JO GLp el Japun OIS Ul um pejy Ajsnomesd uewslels uohensiBai BAeYE UL o) edURsjal Aq pejeiodioou; pue (O3S, o)
D UYIXT pue SaNL o) yum pejy eq Aew [euaew syt (suonde Bupnpu) joaiey eAuep Jo ulaiey) I 1L a4} 'I|8s pue Anq pue ‘u) suosod poys so Buoy eaey ‘ewn C) ewn woy ‘Aew [euajew sy} Jo aouenss! 10 uonriedaid 8y Ul panoAul suogiad Bujpnpou) ‘seekodwa pue siouyed
Eoﬁw.i 'RIG0IHO "STRI|IE SY PUE JAILUAMIBPUN BY | wamon._:n yans ioj uodn pejjas 6q jou _u__..u;w [eUSleW SIY) PUB 'SIUBAB JO SUOIIPUCD JEWEW [ETHOR UM 8poutco [m suoiduwnsse 4ons jo Aue ey HeX)) 9 Jo l \ons jo oyl Ou S8YEW Jay N eyl uasey
PBI0BIIS. SE RIBHELL JOLIO pUR SUOIY Jeyew 5 U0 PESEQ 8 ABW [PLSIRW Si U) POLIEILOS UGHEULOJUI 64| “PIOS 10U QIR ASJEWINN JEYy) S8NuNes 0) uizuad ABu) [RUSJEW SILj) L PEUIEIUCD UojeuLIop 4] Uossed Joylo Aue 0} _u:eﬁE ap o_usEn 10 SINGIISIP JoU (v 3 g seaube e
oy} leusiew siy) Bundeooe Ag “yons se uodn peyas 3 10U v_:o:o 3 pue 619jdwiod Jo 8jeINI0E 5 Y 1eY) Juasaidal JoU SB0P JAIUMIGPUN BU) ING 'GIqEIaY JBPISUOS JaUAIBPUL) 94} JBY) UOREULOJUI UD peseq § [eusiew siy) [eBair oq pinom uoneiblos 4o Jeyo ue ysns aleym uoipipsunt Aue u Aunoes Aue Anq o) Joyo
Aue jo uoneYdl|os 6y} J0 |98 0) JBY0 UB §B PEFYSUOS 8q 0} JOU SI jeusiewl siy| ) uodn paseq uonoe Aue Bumalos Jou SI (JeMIePUN. BYI) DT SBIUN0ES B3UeUNY jo dueq pue uoneuLojul BleAld oA Joj 81 {Jeualews. ey) ejen 58 ‘sjeusep i D) 10 "JBOYS ULe] [EIeR0D “18eyS uLe] {RINPNAS SIY)

GZSST 6255C 62852 §255C §265°T 6286 §2SST 6Z5§T 6Z55°C 6256C 6255°C 62552 AL YO8N

604dy - Zounp 60udy - Zoun 60:dy - goune 60:dy - Zounp 60udy - Zounp 60udy - Zounr 60:dy - zounp 60:dy - Zounp 60:dy - gounp 60sdy - Zouny 60:dy - Zounr 60udy - Zounf  mopuIM [ediduuy

8LL0 2660 U o 9.8’} 414 08%'C s0.°¢ 1987 GZEE Sy 9¢e’s wnq poy
6280 €01 - 66¢°1 agt it oeLe ELve G88'C e 8.E¢ 896¢ 895'G 0299 M
8.5’y 158 080S | 862G ¥ee's €0v'S ¥ov's 86¥'G 6166 1966 8p9'G 189G €¥29004
199% 6167 8z G626 1985 IEY'S 68Y'G 126°6 0p5'S 985S ¢99'G €69'G 21957001
9ELY 186y 9.6 €EES 00v's 09v's ¥16°G ys's 2955 #09°G . SL96 YoL's ¢66v°004
Siey 'S PrA] 0LES [4% A% 68v'S 6£S°S 995G ¥85'S €296 689G ars 19€¥°00}
568y 901G €18 80¥'S Sov's 115G ¥95'g 685G G09'G [44 1] €0LS LeLs criE001
vi6v 891 [4ARY Shy's 86v'S ] 685 e19s 2296 099°G LS 6ELS L11€°000
$s0'S 0EZ'S LES €8Y's €SS GL5G ¥196 SE9S 89S 619G 0€L'S 7] 26¥2 00}
EEls €625 61¥'S 24124 ¥95's ¥09's 6€9'S 859G 0.9 169'G LS LS 29817001
YA SSE'S . 89S 659G 8655 T€96 ¥99'S 189G 269'G 9HL'S A7) VLS ereLoot
£67°G 8iF's LSS 165G 1€9°6 199°G 689G y0L'S e1Ls GELS WLS 98LG 1190°004
€LEG 08h’s 995°S yE9'G ¥99'G 069'S vLLS s SELS veLs S8LS 16L'S 266666
£5¥'S £¥5'S S19°6 °L96 169G 6LLG 6EL'S 0546 FLIRY ¢S 86L°G 608G 198666
€E5'G 909°G ¥99°G oLLs 0ELs 8rL'S vaL's ELLS 8LLS 164G 186 128'S £v18°66
y196 699G ELLS 8vl§ ¥9L'S LIS 681G 96L'S 008G 018§ 928'G [A%: 5] 111866
¥69°S CELS 295 180G 161G 908G §18°G 618G 8s 628'S 0¥8's 'S T6vL66
SLLS S6LS 7185 §28'S 0e8s GEQ'S 0¥8'S s es Lv8'S €586 959G 198966
958G 698°S 198'S £98°G Y98’ 698G 598G 998'S 998's 998°S 198§ 198G 242966
LEB'S 726'S 016G 106§ 168G ¥68'S 068G 688'G 888G 688'S 188G 686 119566
8109 686'G 096'S 0¥6'S €66 £26'S 916G [423Y 016's Y06'S G68'G 168°G 266v°66
6609 6¥09 0109 8.6G ¥96°S a56°G LY6'G GE6'G 1€6'S €Z6'G 606G . E08S L9EV°66
0819 €119 6509 910’9 866G 186°G 196G 856'G €56'S (443 [44:3] yi6'G ¢hiIE66
PRIA PIRIA PRIA PiBtA PiatA PIRIA PidIA PiBIA PiRlA PIBIA PIRBIA PRIA
HOY 0L YdD 0L 1109 0L HdD 09 1IOH 0L U 0S 1104 01 HdD OF 1104 0L HdD SE 110y 0L HdO 0F 1104 0L YdD ST 1OYOL YD ¢Z II0H OL HdD 0Z 11OH OL HdD Gl 1oy 0L ¥dD S 1OH 0L HdI 0 30Nd
20/52/9 Jusuied 1si4 AV
oS paeg 661G
174 fesa  00°000'v69'8L8 2ouejeg

VT - PIBIA/33d - QZOSWYO4




LEHMAN BROTHERS MORTGAGE BACKED SECURITIES

MBS New Issue Term Sheet
Bank of America Mortgage Securities, Inc.

Mortgage Pass-Through Certificates, Series 2002-D
$361,036,000 (approximate)

Classes 1-A-1 and 2-A-1 (Offered Certificates)

Bank of America, N.A.

Seller and Servicer

Bank ofAmerica,//\\ ”

May 13, 2002

This information does not constitute either an offer to sell or a solicitation of an offer to buy any of the securities referred 1o herein. Offers to sell and solicitations of
offers 10 buy the securities are made only by. and this information must be read in conjunction with, the final Prospectus Supplement and the relared Prospectus or.
if not registered under the securities laws, the final Offering Memorandum (the "Offering Document"). Information contained herein does not purport to be
complete and is subject to the same qualifications and assumptions, and should be considered by investors only in the light of the same warnings, lack of assurances
and representations and other precautionary marters, as disclosed in the Offering Document. Information regarding the underlying assets has been provided by the
issuer of the securities or an affiliare thereof and has not been independently verified by Lehman Brothers Inc. or any affiliate. The analyses contained herein have
been prepured on the basis of certain assumptions (including. in certain cases, assumptions specified by the recipient hereof) regarding payments, interest rates.
losses and other matters. including. but not limited 1o, the assumptions described in the Offering Document. Lehman Brothers Inc., and any of its affiliates, make no-
representation or warranty as to the actual rate or timing of payments on any of the underlying assets or the payments or yield on the securities. This information
supersedes any prior versions hereof and will be deemed to be superseded by any subsequent versions (including. with respect to any description of the securities or
underlying assets. the information comtained in the Offering Document ).




LEHMAN BROTHERS MORTGAGE BACKED SECURITIES
BoAMS 2002-D
To Maturity
Est. Est. Prin. Expected Expected
Approx. WAL Window Final Ratings
Class Size Interest - Principal Type (yrs) (mos) Maturity (S&P/ Moody’s)
Offered Certificates
1-A-1 $282,263,000 Variable - Pass-thru ¥ 4.10 1-360 5/25/2032 AAA/Aaa
2-A-1 $78,773,000 Variable - Pass-thru 4.11 1-360 5/25/2032 AAA/Aaa
Not Offered Hereunder
B-1 $5,042,000 Not Rated/Aa2
B-2 $2,801,000 Not Rated/A2
B-3 $2,054,000 . Not Rated/Baa2
B-4 $560,000 Not Rated/Ba2
B-5 $654,000 Not Rated/B2
B-6 $1,027,300 Not Rated/Not Rated
A-PO $322,756 Principal Only ¢ AAA/Aaa

(1) Class sizes are subject to change.

(2} For each Distriburion Date occurring in the month of and prior to January 2007, interest will accrue on the certificates at a rate equal to
the fixed rate applicable 10 such certificates. For euch Distribution Date occurring in the month of February 2007 and prior 10 May
2007, interest will accrue on the certificates at a rate equal to the Adjusted Net WAC of the Group 1 Mortgage Loans. For each
Distribution Date occurring in the month of or after May 2007. interest will accrue on the certificates at a rate equal to the weighted
average of the Net Mortgage Interest Rates of the Group 1 Mortgage Loans (based upon the Stated Principal Balances of the Group |
Mortgage Loans on the due date in the month preceding the month of such Distribution Date).

(3)  For each Distribution Date occurring in the month of and prior to March 2009, interest will accrue on the certificates at a rare equal 1o
the fixed rate applicable 10 each such certificates. For each Distribution Date occurring in the month of April 2009, interest will accrue
on the certificates ar a rate equal 1o the Adjusted Net WAC of the Group 2 Mortgage Loans. For each Distribution Date occurring in the
month of or after May 2009, interest will accrue on the certificates at a rate equal to the weighted average of the Net Mortga:ee Interest
Rares of the Group 2 Morigage Loans (based upon the Stated Principal Balances of the Group 2 Mortgage Loans on the due date in the
month preceding the month of such Distribution Date ).

{4) The Class A-PO Certificates are Principal Only Certificates and will be deemed for purposes of distributions of principal 1o consist of
o Components. The Class 1-A-PO and Class 2-A-PO are Principal Only Components and will not be entitled to distributions in
respect of interest except as provided below. The Components are not severable. For each Distribution Date occurring in the month of
or afier May 2007, interest will accrue on the Class 1-A-PO Component ar a rate equal to the weighted average of the Net Morrgage
Interest Rates of the Group | Morigage Loans (based upon the Stated Principal Balances of the Group 1 Morigage Loans on the due
date in the month preceding the month of such Distribution Date). For each Distribution Date occurring in the month of or after May
2009. interest will accrue on the Class 2-A-PO Component at a rate equal 1o the weighted average of the Net Mortgage Inierest Rates of
the Group 2 Mortgage Loans (based upon the Stated Principal Balances of the Group 2 Morigage Loans on the due date in the month
preceding the month of such Disiribution Dare).

This information does not constitute either an offer 10 sell or a solicitation of an offer 1o buy any of the securities referred to herein. Offers to sell and .2
solicitutions of offers 10 buy the securities are made only by, and 1his information must be read in conjunction with, the final Prospectus Supplement and the
reluted Prospectus or, if not registered under the securities laws, the final Offering Memorandum (the "Offering Document”). Information contained herein
does not purport 1o be complete and is subject 10 the sume qualifications and assumptions, and should be considered by investors only in the light of the
same warnings, lack of assurances and representations und other precautionary matters, as disclosed in the Offering Document. Information regarding the
underlving assets has been provided by the issuer of the securities or an affiliate thereof and has not been independently verified by Lehman Brothers Inc. or
any uffiliate. The analyses contained herein have been prepared on the basis of certain assumptions (including. in certain cases. assumptions specified by
the recipient hereof) regarding payments, interest rates, losses and other matiers, including, but not limited to, the assumptions described in the Offering
Dociiment. Lehman Brothers Inc.. and any of ils affiliates. make no representation or warranty as 10 the aciual rate or timing of paymenis on any of the
underlving assets or the payments or yield on the securities. This information supersedes any prior versions hereof and will be deemed to be superseded by
any subseqguent versions (including, with respect 1o any description of the ecurities or underlving assets. the information contained in the Offering




LEHMAN BROTHERS MORTGAGE BACKED SECURITIES

To The Rate Reset Date

Class Size ¥ Interest — Principal Type (yrs) (mos) Maturity (S&P/ Moody's)
y

Offered Certificates
1-A-1 $282,263,000 Variable — Pass-thru 2.89 1-59 4/25/2007 AAA/Aaa
2-A-1 $78,773,000 Variable — Pass-thru 3.38 1-83 4/25/2009 AAA/Aaa

Est. Est. Prin. Expected Expected
Approx. WAL Window Final Ratings

(1)
(2)

3)

4)

Class sizes are subject to change.

For each Distribution Date occurring in the month of and prior to January 2007, interest will accrue on the certificates at a rate equal to
the fixed rate applicable 10 such certificares. For each Distribution Date occurring in the month of February 2007 and prior 10 May
2007, interest will accrue on the certificares at a rate equal 1o the Adjusted Net WAC of the Group | Mortgage Loans. For each
Distribution Date occurring in the month of or after May 2007, interest will accrue on the certificates at a rate equal 10 the weighted
average of the Net Mortgage Interest Rates of the Group | Morigage Loans (based upon the Stared Principal Balances of the Group 1
Mortgage Loans on the due date in the month preceding the month of such Distribution Date).

For each Distribution Date occurring in the month of and prior 1o March 2009, interest will accrue on the certificates ar a rate equal 10
the fixed rate applicable 10 such certificates. For each Distribution Date occurring in the month of April 2009. interest will accrue on
the certificates at a rate equal to the Adjusted Net WAC of the Group 2 Morigage Loans. For each Distribution Date occurring in the
month of or after May 2009, interest will accrue on the certificates ar a rate equal to the weighted average of the Net Morigage Interest
Rates of the Group 2 Mortgage Loans (based upon the Stated Principal Balances of the Group 2 Morigage Loans on the due date in the
month preceding the month of such Distribution Date ).

Assumes any outstanding principal balance on the Class 1-A-1 Certificates will be paid in full on the Distribution Date occurring in the
month of April 2007 and assumes any ourstanding principal balance on the Class 2-A-1 Certificates will be paid in full on the
Distribution Date occurring in the month of April 2009. :

This informdtion does not constitute either an offer 10 sell or a solicitation of an offer to buy any of the securities referred o herein. Offers o sell and -3

solicitations of affers 1o buy the securities are made only by, and this information must be read in conjunction with, the final Prospectus Supplement and the
related Prospectus or, if not registered under the securities laws, the final Offering Memorandum (the "Offering Document”). Information contained herein
does not purport 1o be complete and is subject 10 the same gualifications and assumptions. and should be considered by investory only in the light of the
same warnings, lack of assurances and representations and other precautionary matters, as disclosed in the Offering Documeni. Information regarding the
underiving assets has been provided by the issuer of the securities or an affiliate thereof and has not been independently verified by Lehman Brothers Inc. or
any affiliute. The analyses contained herein huve been prepared on the basis of certain assumptions (including, in certain cases, assumptions specified by
the recipient hereof) regarding payntents. interest rates, losses and other matters, including, but not limited to, the assumptions described in the Offering
Documeni. Lehman Brothers Inc., and any of its affiliates, make no representation or warranty as 10 the actual rate or timing of payments on uny of the
underiving assets or the payments or yield on the securities. This information supersedes any prior versions hereof and will be deemed 10 be superseded by
anv suhsegnent versions (including. with respect 1o any description of the securities or underlving assets. the information contained in the Offering




’LEHMAN BROTHERS

MORTGAGE BACKED SECURITIES

Preliminary Summary of Terms

Transaction:

Co-Managers:
Seller and Servicer:
Trustee:
Transaction Size:

Securities Offered:

Group I Collateral:

Group 2 Collateral:

Rating Agencies:

Collection Period:

Distribution Date:

Cur-Off Date:

Senior Certificates:

Lead Manager (Book Runner):

Expected Pricing Date:

Expected Closing Date:

Subordinate Certificates:

Bank of America Mortgage Securities, Inc.
Mortgage Pass-Through Certificates, Series 2002-D

Banc of America Securities LLC

Lehman Brothers Inc. and Bear, Stearns & Co. Inc.
Bank of America, N.A.

The Bank of New York

$373,497,057

$282.263,000 Class 1-A-1 Certificates
$ 78,773,000 Class 2-A-1 Certificates

5/1 Hybrid ARM Residential Mortgage Loans: fully amortizing, one-to-

four family, residential first lien mortgage loans.

have a fixed interest rate for approximately 5 years and thereafter the

Mortgage Loans have a variable interest rate.

7/1 Hybrid ARM Residential Mortgage Loans: fully amortizing, one-to-

four family, residential first lien mortgage loans.

have a fixed interest rate for approximately 7 years and thereafter the

Mortgage Loans have a variable interest rate.

Standard and Poor’s and Moody’s Investor Service, Inc. (Senior
Certificates) and Moody’s Investor Service, Inc. (Subordinate Certificates

except for the Class B-6 Certificates)
Week of May 13™, 2002

May 23, 2002

The calendar month preceding the current Distribution Date

25" of each month, or the next succeeding Business Date

(First Payment Date: June 25, 2002)

May 1, 2002

Class 1-A-1, 2-A-1 and A-PO Component Certificates (the “Class A

Certificates™).

Class B-1, B-2, B-3, B-4, B-5 and B-6 Certificates (the “Class B
Certificates™). The Subordinate Certificates are not offered hereunder.

The Mortgage Loans

The Mortgage Loans

Thix information does not constinne either an offer 10 sell or a solicitation of an offer to buy any of the securities referred to herein. Offers 10 sell and - 4
solicitations of offers 10 buy the securities are made only by, and this information must be read in conjunction with, the final Prospectus Supplement and the
relaied Prospectus or, if not registered under the securities laws, the final Offering Memorandum (the "Offering Document”). Information contained herein
does not purport 10 be complete and is subject 10 the sume gualificarions and assumprions, and should be considered by investors only in the light of the
same warnings, lack of assurances and representations and other precautionary matters, as disclosed in the Offering Document. Information regarding the
underlving assets has been provided by the issuer of the securities or an affiliate thereof and has not been independently verified by Lehman Brothers Inc. or
any uffiliate. The analyses contained herein have been prepared on the basis of certain assumptions (including, in certain cases, assumptions specified by
the recipient hereof) regarding payments, interest rates, losses and other matters, including, but not limited 10, the assumpiions described in the Offering
Dociment. Lehman Brothers Inc., and any of its affiliates, make no representation or warranty us 1o the actual rate or timing of paymenis on any of the
underiving ussets or the payments or yield on the securities. This information supersedes any prior versions hereof and will be deemed 10 be superseded by
i swhsequent versions (ncluding. with rexpect to any description of the securities or underiving asxets. the information contained in the Offering




LEHMAN BROTHERS

MORTGAGE BACKED SECURITIES

Preliminary Summary of Terms

Group 1-A Certificates and 1-A-
PO Component:

Group 2-A Certificates and Class
2-A-PO Component:

Day Count:

Group 1 and Group 2 Prepayment
Speed:

Clearing:

Certificates:

Class 1-A-] and 2-A-1
Class A-PO and
Class B Certificates

SMMEA Eligibility:

ERISA Eligibiliry:

Tax Structure:

Optional Clean-up Call:

Principal:

Class 1-A-1 and Component: 1-A-PO

Class 2-A-1 and Component: 2-A-PO

30/360

20% CPR

DTC, Clearstream and Euroclear

Original Certificate Minimum Incremental
Form Denominations Denominations
Book Entry $1,000 $1
Book Entry $25,000 $1

The Class A Certificates and the Class B-1 Certificate are expected to
constitute “mortgage related securities” for purposes of SMMEA.

All of the Certificates, except the Class B-4, Class B-5 and Class B-6
Certificates, are expected to be ERISA eligible.

REMIC

Any Distribution Date on or after which the Aggregate Principal Balance of
the Mortgage Loans declines to 10% or less of the Aggregate Principal
Balance as of the Cut-Off Date (“Cut-Off Date Pool Principal Balance”)

Principal will be allocated to the certificates according to the Priority of
Distributions: The Group 1 Senior Principal Distribution Amount will
generally be allocated to the Group 1-A Certificates (other than to Class 1-
A-PO that will receive principal based on the Group 1 Ratio Strip Principal
Amount) until their class balances have been reduced to zero. The Group 2
Senior Principal Distribution Amount will generally be allocated to the
Group 2-A Certificates (other than to Class 2-A-PO that will receive
principal based on the Group 2 Ratio Strip Principal Amount) until their
class balances have been reduced to zero. The Subordinate Principal
Distribution Amount will generally be allocated to the Subordinate
Certificates on a pro-rata basis but will be distributed sequentially in
accordance with their numerical class designations. After the class balance
of the Senior Certificates of a Group (other than the Class A-PO
Component of such Group) has been reduced to zero, certain amounts
otherwise payable to the Subordinate Certificates may be paid to the Senior
Certificates of the other Group (other than the Class A-PO Component of
such Group. (Please see the Priority of Distributions section.)

This information does not constinue either an offer w sell or a solicitation of an offer to buy any of the securities referred 10 herein. Offers to sell und

solicitations of offers 10 buy the securities are made only by, and this information must be read in conjunction with, the final Prospecius Supplement and the
related Prospectus or, if not registered under the securities laws, the final Offering Memorandum (the "Offering Document"). Information contained herein
does not purport 10 be complete and Is subject 1o the sume qualifications and assumptions, and should be considered by invesiors only in the light of the
same warnings, lack of assurances and representaiions and other precautionary maiters, as disclosed in the Offering Document. Information regarding the
wnderlying asyets has been provided by the issuer of the securities or an affiliate thereof and has not been independently verified by Lehman Brothers Inc. or
any dffiliate. The analyses contained herein have been prepared on the basis of ceriain assumptions (including, in certain cases, assumptions specified by
1he recipient hereof) regarding payments, interest rates, losses and other matters, including, but not limited 16, the assumptions described in the Offering
Dociment. Lehman Brothers Inc.. and any of its affiliaies, make no representution or warranty as to the actual rate or timing of paymenis on any of the
underlying assets or the payments or yield on the securities. This information supersedes any prior versions hereof and will be deemed 10 be superseded by
anv suhsequent versiony (including. with respect io any description of the securiiies or underiving assets. the information contained in the Offering




LEHMAN BROTHERS MORTGAGE BACKED SECURITIES

Preliminary Summary of Terms

Interest Accrual: Interest will accrue on each class of Certificates (except for Class 1-A-PO
and Class 2-A-PO; interest will accrue on the Class 1-A-PO beginning in
April 2007 and on the Class 2-A-PO beginning in April 2009 and
thereafter) during each one-month period ending on the last day of the
month preceding the month in which each Distribution Date occurs (each,
an "Interest Accrual Period"). The initial Interest Accrual Period will be
deemed to have commenced on May 1, 2002. Interest which accrues on
such class of Certificates during an Interest Accrual Period will be
calculated on the assumption that distributions which reduce the principal
balances thereof on the Distribution Date in that Interest Accrual Period are
made on the first day of the Interest Accrual Period.

Administrative Fee: The Administrative Fees with respect to the Trust are payable out of the
interest payments received on each Mortgage Loan. The ""Administrative
Fees" consist of (a) servicing compensation payable to the Servicer in
respect of its servicing activities (the "Servicing Fee") and (b) fees paid to
the Trustee. The Administrative Fees will accrue on the Stated Principal
Balance of each Mortgage Loan at a rate (the "Administrative Fee Rate")
equal to the sum of the Servicing Fee for such Mortgage Loan and the
Trustee Fee Rate. The Trustee Fee Rate will be 0.0040% per annum. In
the month of and prior to the Distribution Date in April 2007, the Servicing
Fee Rate for Group 1 Mortgage Loans will be the per annum rate equal to
(i) the related Mortgage Interest Rate on the Closing Date less (ii) the sum
of [ %] and the Trustee Fee Rate; provided, however, that the Servicing
Fee Rate will not be less than 0.250% per annum with respect to any
Mortgage Loan. In the month of and prior to the Distribution Date in April
2009, the Servicing Fee Rate for Group 2 Mortgage Loans will be the per
annum rate equal to (i) the related Mortgage Interest Rate on the Closing
Date less (ii) the sum of [ %] and the Trustee Fee Rate; provided,
however, that the Servicing Fee Rate will not be less than 0.250% per
annum with respect to any Mortgage Loan. In the month of and after the
Distribution Date in May 2007 for the Group 1 Mortgage Loans and May
2009 with respect to the Group 2 Mortgage Loans, the Servicing Fee Rate
will equal 0.250% per annum for each related Mortgage Loan.

Adjusted Net WAC: The Adjusted Net WAC of the Mortgage Loans of each Loan Group is
equal to (A) the sum of the product, for each Mortgage Loan of such Loan
Group, of (i) the Net Mortgage Interest Rate for such Mortgage Loan
multiplied by (i1) the Stated Principal Balance of such Mortgage Loan on
the due date of the month preceding the month of such Distribution Date
divided by (B) the sum of the product of, for each Mortgage Loan of such
Loan Group, of (i) the Non-Ratio Strip Percentage for such Mortgage Loan
multiplied by (ii) the Statéd Principal Balance of such Mortgage Loan on
the due date of the month preceding the month of such Distribution Date.

This information does not constitute either an offer to sell or a solicitation of an offer 10 buy any of the securities referred 10 herein. Offers to sell und -6
solicitations of offers to buy the securities are made only by, and 1his information must be read in conjunction with, the final Prospectus Supplement and the
related Prospectus or. if not registered under the securities laws, the final Offering Memorandum (the "Offering Document”). Information contained herein
does not purpori 1o be complete and is subject 1o the same qualifications and assumptions. and should be considered by invesiors only in the light of the
same warnings, lack of assurances and representations and other precautionary matiers, as disclosed in the Offering Document. Information regarding the
underlying assets has been provided by the issuer of the securities or an affiliate thereof and has not been independenily verified by Lehman Brothers Inc. or
any affiliate. The analyses contained herein have been prepared on the basis of certain assumptions (including, in certain cases, ussumptions specified by
the recipient hereof) regarding payments, interest rates, losses and other matters, including, but not limited 10, the assumptions described in the Offering
Document. Lehman Brothers Inc.. and any of its affiliates, make no representation or warranty as to the actual rate or timing of paymenis on any of the
underlying assels or the payments or yield on the securities. This information supersedes any prior versions hereof and will be deemed 10 be superseded by
any xubsequent versions (including. with rexpect to any description of the securities or underlving assets, the information contained in the Offering




LEHMAN BROTHERS MORTGAGE BACKED SECURITIES

Preliminary Summary of Terms

Group 1 Pool The Group 1 Pool Distribution Amount with respect to any Group 1 Mortgage
Distribution Amount: Loans on any Distribution Date will be equal to the sum of (i) all scheduled
installments of interest (net of the related Servicing Fee) and principal corresponding
to the related Collection Period, together with any advances in respect thereof or any
compensating interest; (ii) all proceeds of any primary mortgage guaranty insurance
policies and any other insurance policies with respect to the Group 1 Mortgage
Loans, to the extent such proceeds are not applied to the restoration of the related
mortgaged property or released to the mortgagor in accordance with the Servicer’s
normal servicing procedures and all other cash amounts received and retained in
connection with the liquidation of defaulted Group 1 Mortgage Loans, by
foreclosure or otherwise (collectively, "Group 1 Liquidation Proceeds'), during the
related Collection Period (in each case, net of unreimbursed expenses incurred in
connection with a liquidation or foreclosure and unreimbursed advances, if any);
(iii) all partial or full prepayments corresponding to the related Collection Period;
and (iv) any substitution adjustment payments in connection with any defective
mortgage loan received with respect to such Distribution Date or amounts received
in connection with the optional termination of the Trust as of such Distribution Date,
reduced by amounts in reimbursement for advances previously made and other
amounts as to which the Servicer is entitled to be reimbursed pursuant to the Pooling
Agreement. The Group 1 Pool Distribution Amount will not include any profit
received by the Servicer on the foreclosure of a Group 1 Mortgage Loan. Such
amounts, if any, will be retained by the Servicer as additional servicing

compensation.
Group 2 Pool The Group 2 Pool Distribution Amount with respect to any Group 2 Mortgage
Distribution Amount: Loans on any Distribution Date will be equal to the sum of (i) all scheduled

installments of interest (net of the related Servicing Fee) and principal corresponding
to the related Collection Period, together with any advances in respect thereof or any
compensating interest; (ii) all proceeds of any primary mortgage guaranty insurance
policies and any other insurance policies with respect to the Group 2 Mortgage
Loans, to the extent such proceeds are not applied to the restoration of the related
mortgaged property or released to the mortgagor in accordance with the Servicer’s
normal servicing procedures and all other cash amounts received and retained in
connection with the liquidation of defaulted Group 2 Mortgage Loans, by
foreclosure or otherwise (collectively, "Group 2 Liquidation Proceeds"), during the
related Collection Period (in each case, net of unreimbursed expenses incurred in
connection with a liquidation or foreclosure and unreimbursed advances, if any);
(iii) all partial or full prepayments corresponding to the related Collection Period;
and (iv) any substitution adjustment payments in connection with any defective
mortgage loan received with respect to such Distribution Date or amounts received
in connection with the optional termination of the Trust as of such Distribution Date,
reduced by amounts in reimbursement for advances previously made and other
amounts as to which the Servicer is entitled to be reimbursed pursuant to the Pooling
Agreement. The Group 2 Pool Distribution Amount will not include any profit
received by the Servicer on the foreclosure of a Group 2 Mortgage Loan. Such
amounts, if any, will be retained by the Servicer as additional servicing
compensation.

This informaiion does not constitute either an affer 10 sell or a soliciiution of an offer 1o buy any of the securities referred 1o herein. Offers to sell and -7
solicitations of offers 10 buy the securities are made only by, and this information must be read in conjunction with, the final Prospectus Supplement and the
related Prospectus or, if not registered under the securities laws. the final Offering Memorandum (the "Offering Document”). Information contained herein
does not purport 10 be complete and is subject 1o the same qualifications and assumptions, and should be considered by investors only in the light of the
suame warnings, lack of assurances and representations and other precautionary matiers, as disclosed in the Offering Document. Information regarding the
underlving ussels has been provided by the issuer of the securities or an affiliate thereof and has not been independenily verified by Lehman Brothers Inc. or
any affiliate. The analyses contained herein have been prepared on the basis of certain assumptions (including, in certain cases, assumplions specified by
the recipient hereof) regarding payments, inierest rates, losses and other matters, including, but not limited t0, the assumptions described in the Offering
Dacument. Lehman Brothers Inc.. and any of its affiliates, make no representation or warranty as 10 the actual rate or timing of paymenis on any of the
underlving assets or the payments or yield on the securities. This information supersedes any prior versions hereof and will be deemed 10 be superseded by
any subveqrent versions tinctuding, with respect to any description of the securities or underlyving assets. the information coniained in the Offering




LEHMAN BROTHERS MORTGAGE BACKED SECURITIES

Preliminary Summary of Terms

Group 1 Senior Percentage: For any Distribution Date, immediately prior to such date, (i) the aggregate
principal balance of the Group 1-A Certificates (other than the Class 1-A-
PO Component) divided by (ii) the aggregate principal balance of the Non-
Ratio Strip Percentage of the Group 1 Mortgage Loans.

Group | Subordinated For any Distribution Date the percentage equal to 100% minus the Group 1
Percentage: Senior Percentage for such date.
Group 2 Senior Percentage: For any Distribution Date, immediately prior to such date, (i) the aggregate

principal balance of the Group 2-A Certificates (other than the Class 2-A-
PO Component) divided by (ii) the aggregate principal balance of the Non-
Ratio Strip Percentage of the Group 2 Mortgage Loans.
Group 2 Subordinated For any Distribution Date the percentage equal to 100% minus the Group 2
Percentage: Senior Percentage for such date.

Thix information does not constitute either an offer to sell or a solicitation of an offer 10 buy any of the securities referred 1o herein. Offers 1o seli and
solicitations of offers 10 buy the securities are made only by, and this informarion must be read in conjunction with, the final Prospectus Supplement and the
related Prospectus or, if not registered under the securities laws, the final Offering Memorandum {the "Offering Document”). Information contained herein
does not purport to be complete and is subject 1o the same qualifications and assumptions, and should be considered by investors only in the light of the
same warnings, lack of assurances and represeniations and other precautionary matters, as disclosed in the Offering Document. Information regarding the
underlving assets has been provided by the issuer of the securities or an affiliate thereof and has not been independently verified by Lehman Brothers Inc. or
any uffiliate. The analyses contained herein have been prepared on the basis of ceriain assumptions (including, in certain cases, assumptions specified by
the recipient hereof) regarding payments, interest rates, losses and other matters, including, but not limited 10, the assumptions described in the Offering
Document. Lehman Brothers Inc., and any of its affiliates, make no representation or warranty as 1o the actual rate or timing of payments on any of the
underlying assets or the paymenis or yield on the securities. This information supersedes any prior versions hereof and will be deemed 10 be superseded by
any suhsequent versions fincluding, with respect to any description of the securities or underlving assets. the information comained in the Offering
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Preliminary Summary of Terms

Group 1 and Group 2 Senior For the following Distribution Dates, will be as follows:
Prepayment Percentage:
Distribution Date Group 1 and 2 Senior Prepayment %
June 2002 through May 2009 100%;

June 2009 through May 2010 the applicable Group 1 or Group 2 Senior
Percentage plus, 70% of the applicable
Group 1 or Group 2 Subordinate
Percentage;

June 2010 through May 2011  the applicable Group 1 or Group 2 Senior
Percentage plus, 60% of the applicable
Group 1 or Group 2 Subordinate
Percentage;

June 2011 through May 2012 the applicable Group 1 or Group 2 Senior
Percentage plus, 40% of the applicable
Group 1 or Group 2 Subordinate
Percentage;

June 2012 through May 2013 the applicable Group 1 or Group 2 Senior
Percentage plus, 20% of the applicable
Group 1 or Group 2 Subordinate
Percentage;

June 2013 and thereafter the applicable Group 1 or Group 2 Senior
Percentage;

provided, however,

(1) if on any Distribution Date a fraction equal to the sum of (a) the
Group 1-A Certificates Balances and (b) the Group 2-A Certificates
Balances divided by the sum of the aggregate Non-Ratio Strip
Percentages of the principal balances of the Group 1 Mortgage Loans and
the aggregate Non-Ratio Strip Percentages of the principal balances of
the Group 2 Mortgage Loans exceeds a fraction equal to the sum of (x)
the Group 1-A Certificates Balances and (y) the Group 2-A Certificates
Balances divided by the sum of the aggregate Non-Ratio Strip
Percentages of the principal balances of the Group 1 Mortgage Loans and
the aggregate Non-Ratio Strip Percentages of the principal balances of
the Group 2 Mortgage Loans as of the Closing Date,

Thix information does not constitute either an offer to sell or a soliciwation of an offer 10 buy any of the securities referred to herein. Offers 1o sell and .9
soliciiations of offers 1o buy the securities are made only by, and this information must be read in conjunction with, the final Prospectus Supplement and the
related Prospecius or, if not registered under the securities laws, the final Offering Memorandum (the "Offering Document”). Information contained herein
does not purport 1o be complete and iy subject to the same gualifications and assumptions, and should be considered by investars only in the light of the
same warnings, lack of assurances and representations and other precautionary matiers, as disclosed in the Offering Documeni. Information regarding the
underlying assets has been provided by the issuer of the securities or an affiliate thereof and has not been independently verified by Lehman Brothers Inc. or
any dffiliaie. The analyses contalned herein have been prepared on the basis of certain assumptions (including, in ceriain cases. assumpiions specified by
the recipient hereof) regarding payments, interest rates. losses and other matters, including, but not limited to, the assumptions described in the Offering
Documeni. Lehman Brothers Inc.. and any of its affiliates, make no representation or warranity as to the actual rate or liming of payments on any of the
underiving asseis or the paymenis or vield on the securities. This information supersedes any prior versions hereof and will be deemed 10 be superseded by
any subsegiient versions (including with respect 10 any description of the securities or underlving assets. the information contained in the Offering
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Preliminary Summary of Terms

(ii) if on any Distribution Date prior to the June 2005 Distribution Date,
prior to giving effect to any distributions, a fraction equal to the sum of
(a) the aggregate principal balance of the Subordinated Percéntage of the
Non Ratio Percentage of the Group 1 Mortgage Loans and (b) the
aggregate principal balance of the Subordinated Percentage of the Non
Ratio Percentage of the Group 2 Mortgage Loans for such Distribution
Date divided by the sum of the aggregate Non-Ratio Strip Percentages of
the principal balances of the Group 1 Mortgage Loans and the aggregate
Non-Ratio Strip Percentages of the principal balances of the Group 2
Mortgage Loans is greater than or equal to a fraction equal to twice the
sum of (x) the aggregate principal balance of the Subordinated
Percentage of the Non Ratio Percentage of the Group 1 Morigage Loans
and (y) the aggregate principal balance of the Subordinated Percentage of
the Non Ratio Percentage of the Group 2 Mortgage Loans divided by the
sum of the aggregate Non-Ratio Strip Percentages of the principal
balances of the Group 1 Mortgage Loans and the aggregate Non-Ratio
Strip Percentages of the principal balances of the Group 2 Mortgage
Loans as of the Closing Date, then the Group 1 and Group 2 Senior
Prepayment Percentage for such Distribution Date will equal the Group 1
and Group 2 Senior Percentage plus 50% of the Group 1 and Group 2
Subordinate Percentage, and

(111) if on or after the June 2005 Distribution Date, prior to giving effect
to any distributions, the sum of (a) the aggregate principal balance of the
Subordinated Percentage of the Non Ratio Percentage of the Group 1
Mortgage Loans and (b) the aggregate principal balance of the
Subordinated Percentage of the Non Ratio Percentage of the Group 2
Mortgage Loans for such Distribution Date divided by the sum of the
aggregate Non-Ratio Strip Percentages of the principal balances of the
Group 1 Mortgage Loans and the aggregate Non-Ratio Strip Percentages
of the principal balances of the Group 2 Mortgage Loans is greater than
or equal to a fraction equal to twice the sum of (x) the aggregate principal
balance of the Subordinated Percentage of the Non Ratio Percentage of
the Group 1 Mortgage Loans and (y) the aggregate principal balance of
the Subordinated Percentage of the Non Ratio Percentage of the Group 2
Mortgage Loans divided by the sum of the aggregate Non-Ratio Strip
Percentages of the principal balances of the Group 1 Mortgage Loans and
the aggregate Non-Ratio Strip Percentages of the principal balances of
the Group 2 Mortgage Loans as of the Closing Date, then the Group |
and Group 2 Senior Prepayment Percentage for such Distribution Date
will equal the Group 1 and Group 2 Senior Percentage.

Net Mortgage Interest Rate: As to any Mortgage Loan and Distribution Date, such Mortgage Loan’s
Mortgage Interest Rate thereon on the first day of the month proceeding the
month of the related Distribution Date reduced by the Servicing Fee Rate
applicable to each Mortgage Loan and the Trustee Fee Rate.

This information does not constituie either an offer 1o sell or a solicitation of an offer to buy any of the securities referred 10 herein, Offers 1o sell and 10
solivitations of offers 10 buy the securities are made only by, and this information must be read in conjunction with, the final Prospectus Supplement and the
related Prospeciuy or, [f not registered under the securities laws, the final Offering Memorandum (1the "Offering Document”}. Information contuined herein
does not purport to be complete and is subject 10 the same qualifications and assumptions, and should be considered by invesiors only in the light of the
samie warningy, lack of assurances and representations and other precautionary matters, as disclosed in the Offering Document. Information regarding the
underixing assets has been provided by the issuer of the securities or an affiliate thereof and has not been independently verified by Lehman Brothers Inc. or
any affiliute. The analyses contained herein have been prepared on the basis of certain assumptions (including, in certain cases, ussumptions specified by
the recipient hereof) regarding payments. interest rates, losses and other matters, including, but not limited 10, the assumpiions described in the Offering
Document. Lehman Brothers Inc., and any of its affiliates, make no representation or warranty as 10 the actual rate or timing of paymenis on any of the
underlving assets or the payments or yield on the securities. This information supersedes any prior versions hereof and will be deemed 10 be superseded by
v supsequent versions fincluding with respect o any description of the securities or underiving assels. the information contained in the Otfering
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Preliminary Summary of Terms ,

Group 1 Discount Mortgage
Loan:

Group | Premium Morigage
Loan:

Group 2 Discount Mortgage
Loan:

Group 2 Premium Mortgage
Loan:

Non-Ratio Strip Percentage:

Ratio Strip Percentage:

Group [ Ratio Strip Principal
Amount:

Any Group 1 Mortgage Loan with a Net Mortgage Interest Rate on the
closing date that is less than [ %] per annum.

Any Group 1 Mortgage Loan with a Net Mortgage Interest Rate on the
closing date that is equal to or greater than [ %] per annum.

Any Group 2 Mortgage Loan with a Net Mortgage Interest Rate on the
closing date that is less than [ %] per annum.

Any Group 2 Mortgage Loan with a Net Mortgage Interest Rate on the
closing date that is equal to or greater than [ %] per annum.

As to any Group 1 Discount Mortgage Loan, a fraction (expressed as a
percentage), the numerator of which is the Net Mortgage Interest Rate of
such Group 1 Discount Mortgage Loan on the closing date and the
denominator of which is [ %]. As to any Group 2 Discount Mortgage
Loan, a fraction (expressed as a percentage), the numerator of which is the
Net Mortgage Interest Rate of such Group 2 Discount Mortgage Loan on
the closing date and the denominator of which is [ %]. As to any
Mortgage Loan that is not a Discount Mortgage Loan, 100%.

As to any Discount Mortgage Loan, 100% minus the Non-Ratio Strip
Percentage for such Mortgage Loan. As to any Mortgage Loan that is not
a Discount Mortgage Loan, 0%.

As to any Distribution Date, the sum of the applicable Ratio Strip
Percentage of (a) the principal portion of each Group 1 Monthly Payment
(without giving effect to payments to certain reductions thereof due on
each Group ! Mortgage Loan on the related Due Date), (b) the Stated
Principal Balance, as of the date of repurchase, of each Group 1 Mortgage
Loan that was repurchased by the related Seller or the Depositor pursuant
to the Pooling and Servicing Agreement as of such Distribution Date, (c)
any substitution adjustment payments in connection with any defective
Group 1 Mortgage Loan received with respect to such Distribution Date,
(d) any liquidation proceeds allocable to recoveries of principal of Group
1 Mortgage Loans that are not yet liquidated Mortgage Loans received
during the calendar month preceding the month of such Distribution Date,
(e) with respect to each Group | Mortgage Loan that became a liquidated
Mortgage Loan during the calendar month preceding the month of such
Distribution Date, the amount of liquidation proceeds allocable to
principal received with respect to such Group 1 Mortgage Loan during the
calendar month preceding the month of such Distribution Date with
respect to such Group 1 Mortgage Loan and (f) all Principal Prepayments
on Group 1 Mortgage Loans received during the calendar month
preceding the month of such Distribution.

This information does not constitute either an offer o sell or u solicitation of an offer 10 buy any of the securities referred 1o herein. Offers 1o sell and 11
solicitations of offers 10 buy the securities are made only by, und this information must be read in conjunction with, the final Prospectus Supplement and the
relaied Prospecius or, if not regisiered under the securities laws, the final Offering Memorandum (the "Offering Document”). Information coniained herein
does not purport 1o be complete and is subject 10 the same qualifications and assumptions, and should be considered by investors only in the light of the
same warnings. lack of assurances and representaiions and other precautionary matters, as disclosed in the Offering Document. Information regarding the
underlyving ussets has been provided by the issuer of the securities or an affiliate thereof and has not been independently verified by Lehman Brothers Inc. or
any affiliute. The analyses contained herein have been prepared on the basis of certain assumptions (including, in certain cases, assumptions specified by
the recipient hereof) regarding paymenis, interest rates, losses and other matters, including, but not limited 10, the assumptions described in the Offering
Document. Lehman Brothers Inc.. and any of its affiliates, make no represeniation or warranty as to the actual rate or riming of payments on any of the
wunderlying assets or the payments or yield on the securities. This information supersedes any prior versions hereof and will be deemed 10 be superseded by
ey subseauent versions tincluding. with respect to any description of the securities or iunderlving assets. the information contained in the Offering
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Preliminary Summary of Terms

Group 2 Ratio Strip Principal As to any Distribution Date, the sum of the applicable Ratio Strip

Amount: Percentage of (a) the principal portion of each Group 2 Monthly Payment
(without giving effect to payments to certain reductions thereof due on
each Group 2 Mortgage Loan on the related Due Date, (b) the Stated
Principal Balance, as of the date of repurchase, of each Group 2 Mortgage
Loan that was repurchased by the related Seller or the Depositor pursuant
to the pooling and Servicing Agreement as of such Distribution Date, (¢)
any substitution adjustment payments in connection with any defective
Group 2 Mortgage Loan received with respect to such Distribution Date,
(d) any liquidation proceeds allocable to recoveries of principal of Group
2 Mortgage Loans that are not yet liquidated Mortgage Loans received
during the calendar month preceding the month of such Distribution Date,
(e) with respect to each Group 2 Mortgage Loan that became a liquidated
Mortgage Loan during the calendar month preceding the month of such
Distribution Date, the amount of liquidation proceeds allocable to
principal received with respect to such Group 2 Mortgage Loan during the
calendar month preceding the month of such Distribution Date with
respect to such Group 2 Mortgage Loan and (f) all Principal Prepayments
on Group 2 Mortgage Loans received during the calendar month
preceding the month of such Distribution

Group 1 Senior Principal ' As to any Distribution Date, the sum of (i) the Group 1 Senior Percentage
Distribution Amount: of the applicable Non-Ratio Strip Percentage of all amounts described in
' clauses (a) through (d) of the definition of “Group 1 Ratio Strip Principal
Amount” for such Distribution Date and (ii)) the Group 1 Senior
Prepayment Percentage of the applicable Non-Ratio Strip Percentage of
the amounts described in clauses (e) and (f) of the definition of “Group 1
Ratio Strip Principal Amount” for such Distribution Date subject to
certain reductions due to losses.

Group 2 Senior Principal As to any Distribution Date, the sum of (i) the Group 2 Senior Percentage

Distribution Amount: of the applicable Non-Ratio Strip Percentage of all amounts described in
clauses (a) through (d) of the definition of “Group 2 Ratio Strip Principal
Amount” for such Distribution Date and (ii) the Group 2 Senior
Prepayment Percentage of the applicable Non-Ratio Strip Percentage of
the amounts described in clauses (e) and (f) of the definition of “Group 2
Ratio Strip Principal Amount” for such Distribution Date subject to
certain reductions due to losses.

This information does not constitute either an offer 1o sell or a solicitation of an offer 10 buy any of the securities referred 1o herein. Offers to sell and 12
solicitations of offers (o buy the securities ure made only by, and this information must be read in conjunction with. the final Prospectus Supplement and the
relaied Prospectuy or. if not registered under the securities laws, the final Offering Memaorandum (the "Offering Document”). Information contained herein
does not purport to be complete and is subject to the same gualifications and assumptions, and should be considered by investors only in the light of the
vume warnings, lack of assurances and representations and other precautionary matters, as disclosed in the Offering Document. Infarmation regarding the
underiving avsets has been provided by the issuer of the securities or an daffiliate thereof and has not been independently verified by Lehman Brothers Inc. or
uny affiliure. The analyses comiained herein have been prepared on the basis of certain assumptions (including, in ceriain cases, assumptions specified by
the recipient hereof) regarding payments. interest rates, losses and other matters, including, but not limited to, the assumptions described in the Offering
Document. Lehman Brothers Inc., and any of its affiliates, make no represeniation or warranty as 10 the actual rate or timing of pavments on any of the
wunderiving assets or the payments or yield on the securities. This information supersedes any prior versions hereof and will be deemed 10 be superseded by
anv sithseanent versions fincluding wirth respect to any description of the securities or underiving assets. the information contained in the Offering
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Subordinate Principal With respect to any Distribution Date, an amount equal to the sum of: (A)

Distribution Amount: (i) the Group 1 Subordinate Percentage of the applicable Group 1 Non-
Ratio Strip Percentage of all amounts described in clauses (a) through (d)
of the definition of “Group 1 Ratio Strip Principal Amount” for such
Distribution Date and (ii) the Group 1 Subordinate Prepayment Percentage
of the applicable Group 1 Non-Ratio Strip Percentage of the amounts
described in clauses (e) and (f) of the definition of “Group 1 Ratio Strip
Principal Amount” for such Distribution Date subject to certain reductions
due to losses and (B) the Group 2 Subordinate Percentage of the
applicable Group 2 Non-Ratio Strip Percentage of all amounts described
in clauses (a) through (d) of the definition of “Group 2 Ratio Strip
Principal Amount” for such Distribution Date and (ii) the Group 2
Subordinate Prepayment Percentage of the applicable Group 2 Non-Ratio
Strip Percentage of the amounts described in clauses (e) and (f) of the
definition of “Group 2 Ratio Strip Principal Amount” for such
Distribution Date subject to certain reductions due to losses.

Class 1-A-PO Deferred Amount: As to any Distribution Date prior to the Senior Credit Support Depletion
Date, the aggregate of the applicable Ratio Strip Percentage of each
Realized Loss to be allocated to the Class 1-A-PO Component on such
Distribution Date or previously allocated to the Class 1-A-PO Component
and not yet distributed to the Class 1-A-PO Component. Class 1-A-PO
Deferred Amounts will be payable to the holders of the Class 1-A-PO
Component from amounts otherwise distributable as principal to the
Subordinated Certificates, in reverse order of priority beginning with the
Class B-6 Certificates.

Class 2-A-PO Deferred Amount: As to any Distribution Date prior to the Senior Credit Support Depletion
Date, the aggregate of the applicable Ratio Strip Percentage of each
Realized Loss to be allocated to the Class 2-A-PO Component on such
Distribution Date or previously allocated to the Class 2-A-PO Component
and not yet distributed to the Class 2-A-PO Component. Class 2-A-PO
Deferred Amounts will be payable to the holders of the Class 2-A-PO
Component from amounts otherwise distributable as principal to the
Subordinated Certificates, in reverse order of priority beginning with the
Class B-6 Certificates.

This information does not constitute either an offer 1o sell or a solicitation of an offer 10 buy any of the securities referred 10 herein. Offers 1o sell and 13
soliciiations of offers 10 buy the securilies ure made only by, and this information must be read in conjunction with, the final Prospectuy Supplement and the
related Prospectus or, if not registered under the securities laws, the final Offering Memorandum (the "Offering Document”). Information contuined herein
does not purport to be complete and is subject 10 the same qualifications and assumptions, and should be considered by investors only in the light of the
same warnings, lack of assurances and representations and other precautionary maniers, as disclosed in the Offering Document. Informution regurding the
underlving assets has been provided by the issuer of the securities or an affiliate thereof and has not been independenily verified by Lehntan Brothers Inc, or
any affifiuie. The analyses contained herein huve been prepared on the basis of certain assumptions (including. in certain cases, assumptions specified by
the recipient hereof) regarding payments, interest rates, losses and other matters, including, but not limited to, the assumptions described in the Offering
Document. Lehman Brothers Inc., and any of its affiliates, make no representation or warranty as 1o the actual rate or timing of paymenis on any of the
underlving ussets or the payments or vield on the securities. This information supersedes any prior versions hereof and will be deemed 10 be superseded by
v snbsequent versiony fincluding with respect to any description of the securities or underlying assets, the information conained in the Offering
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Credit Support

Credit support for the Offered Certificates is provided by subordination. The Subordinate Certificates are cross-collateralized
and the Subordinate Certificates provide credit support to the Senior Certificates. Please see the diagram below. Additional
credit enhancement is provided by the allocation of all principal prepayments to the Senior Certificates (other than the Class
A-PO Certificates), subject to certain exceptions, for the first seven years and the disproportionately greater allocation of
prepayments to the Senior Certificates (other than the Class A-PO Certificates) over the following four years. The
disproportionate allocation of prepayments will accelerate the amortization of those Senior Certificates relative to the
amortization of the Subordinate Certificates. As a result, the credit support percentage for the Class A Certificates should be
maintained and may be increased during the first eleven years. -

Subordination of Class B Certificates
Class A A
(Credit Support 3.25%)
Class B-1
(Credit Support 1.90%)
Class B-2
Priority of (Credit Support 1.15%) Order of
Class B-3
Payment (Credit Support 0.60%) Loss
Class B-4 Allocation
(Credit Support 0.45%)
Class B-5
(Credit Support 0.275%)
Class B-6
v (Credit Support 0.00%)

Priority of Distributions
Distributions will be made on each Distribution Date from the each applicable Pool Distribution Amount in the following
| order of priority:

Group 1 Pool Distribution Amount Group 2 Pool Distribution Amount
[ First, to the Trustee | [ First, to the Trustee |
Second, to Group 1-A Certificates and Second, to Group 2-A Certificates and Class 2-
Class 1-A-PO Component to pay Interest A-PO Component to pay Interest
Third, to Class 1-A-1 and Class 1-A-PO Third, to Class 2-A-1 and Class 2-A-PO
Component to pay Principal Component to pay Principal
Fourth, to Class 1-A-PO Component to pay Fourth, to Class 2-A-PO Component to pay
any applicable Class 1-A-PO Component any applicable Class 2-A-PO Component
Deferred Amounts Deferred Amounts

Fifth, sequentially, to each class of Subordinate Certificates, subject to any payments to the Class A

Certificates due to cross-collateralization, to pay Interest and Principal in the order of numerical class
designations, beginning with Class B-1, until each class balance is zero

3

Sixth, to the residual certificate, any remaining amounts

This informaiion does not constitute either an offer 1o sell or u solicitation of an offer 1o buy any of the securities referred to herein. Offers 1o sell and 14
solicitutions of offers 10 buy the securities are made only by. and this information must be read in conjunction with, 1he final Prospectus Supplement and the
retuted Prospectus or. if not registered under the securities laws. the final Offering Memorandum (the "Offering Document"). Information contained herein
does not purport 1o be complete and ts subject 10 the same gualifications and assumptions, and should be considered by investors only in the light of the
sume vwearnings, lack of assurances and representations and other precautionary matiers, as disclosed in the Offering Document. Information regarding the
underiving assets has been provided by the issuer of the securities or an affiliate thereof and has not been independently verified by Lehman Brothers Inc. or
any dffiliate. The analyses contained herein have been prepared on the basis of certain assumptions (including, in certain cases, assumptions specified by
the recipient hereof) regarding payments. interest rates, losses and other matters, including, but not limited 1o, the assumptions described in the Offering
Document. Lehman Brothers Inc.. and any of its affiliares. make no representation or warranty as 10 the actual rdte or timing of payments on uny of the
underiying assets or the payments or vield on the securities. This information supersedes any prior versions hereof and will be deemed 16 be superseded by
any xuhsequent versions (including. with respect 10 any description of the securities or underlving assets. the information contained in the Offering
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Bond Summary to Maturity

1-A-1
CPR 5% 10% 15% 20% 25% 35% 50%
Yield at 100-00 4421 4.592 4.730 4.837 4917 5.006 5.011
Average Life (Years) 11.269 7.459 5.372 4.101 3.257 2.224 1.408
Modified Duration 7.621 5.434 4.148 3.312 2,722 1.950 1.287
First Principal Payment Date 6/25/02 6/25/02 6/25/02 6/25/02 6/25/02 6/25/02 6/25/02
Last Principal Payment Date 5/25/32 5/25/32 5/25/32 5/25/32 5125132 5/25/32 5/25/32
Principal Payment Window (Months) 360 360 360 360 360 360 360
2-A-1
CPR 5% 10% 15% 20% 25% 35% 50%
Yield at 100-00 5.031 5.204 5.328 5411 5.462 5.492 5.434
Average Life (Years) 11.331 7.491 5.389 4.111 3.262 2.226 1.408
Modified Duration 7.313 5.276 4.062 3.261 2.690 1.935 1.280
First Principal Payment Date - 6/25/02 6/25/02 6/25/02 6/25/02 6/25/02 6/25/02 6/25/02
Last Principal Payment Date 5/25/32 5/25132 5/25/32 5125732 5/25/32 5/25/32 5/25/32
Principal Payment Window (Months) 360 360 360 360 360 360 360
Bond Summary to Rate Reset Date ¥
1-A-1
CPR 5% 10% 15% 20% 25% 35% 50%
Yield at 100-00 5.222. 5.210 5.196 5.181 5.164 5.122 5.040
Average Life (Years) 4218 3.721 3.279 2.89%4 2.553 1.987 1.368
Modified Duration 3.660 3.249 2.881 2.559 2.273 1.793 1.260
First Principal Payment Date 6/25/02 6/25/02 6/25/02 6/25/02 6/25/02 6/25/02 6/25/02
Last Principal Payment Date 4/25/07  4/25/07  4/25/07  4/25/07  4/25/07  4/25/07  4/25/07
Principal Payment Window (Months) 59 59 59 59 59 59 59
2-A-1 :
CPR 5% 10% 15% 20% 25% 35% 50%
Yield at 100-00 5.655 5.640 5.624 5.606 5.586 5.536 5.44]
Average Life (Years) 5.568 4.688 3.968 3.378 2.885 2.130 1.399
Modified Duration 4.565 3.894 3.338 2.877 2.488 1.881 1.274
First Principal Payment Date 6/25/02 6/25/02 6/25/02 6/25/02 6/25/02 6/25/02 6/25/02
Last Principal Payment Date 4/25/09 4/25/09 4/25/09 4/25/09 4/25/09 4/25/09 4/25/09
Principal Payment Window (Months) 83 83 83 83 83 83 83
(1) Assumes any outstanding principal balance on the Group 1-A Certificates will be paid in full on the Distribution Date occurring in the
month of April 2007.
(2)  Assumes any outstanding principal balance on the Group 2-A Certificates will be paid in full on the Distribution Date occurring in the
month of April 2009.
This information does not constitute cither an offer io sell or a solicitation of an offer 10 buy any of the securities referred to herein. Offers to sell and 5

solicitations of offers 1o buy the securities are made only by, and this information must be read in conjunction with, the final Prospectus Supplemeni and the
relaied Prospectus or, if not registered under the securities laws, the final Offering Memorandum (the "Offering Docuiment”). Information contained herein
doex not purport to be complete and is subject to the yame qualifications and assumptions, and should be considered by investors only in the light of the
same swarnings, lack of assurances and representations and other precautionary matters, as disclosed in the Offering Document. Information regarding the
underiving assets has been provided by the issuer of the securities or an affiliare thereof and has not been independentiy verified by Lehman Brothers Inc. or
any affiliute. The analvses contained herein have been prepared on the basis of certain assumptions (including, in certain cases, assumptions specified by
the recipient hereaf) regarding payments. interest rates, losses and other matiers, including, but not limited to, the assumptions described in the Offering
Daocument. Lehman Brothers Inc.. and any of its affiliates, make no representation or warranty as io the actual rate or timing of paymenis on any of the
underiving assets or the payments or yield on the securities. This information supersedes any prior versions hereof and will be deemed 10 be superseded by
anv subsequent versions tincliding wivh respect w any description of the securities or underlving assets. the information contained in the Offering
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\ ‘ Collateral Summary of Group 1 Mortgage Loans ‘

Description of The Group 1 Mortgage Loans

The Group 1 Mortgage Loans consist of 5/1 one year LIBOR Hybrid ARM residential mortgage loans which are
conventional, fully amortizing, one-to-four family, residential first lien mortgage loans. The Mortgage Loans
have a fixed interest rate for the first 5 years and thereafter the Mortgage Loans have a variable interest rate.
The mortgage loan interest rate adjusts at the end of the initial fixed interest rate period and annually thereafter.
The mortgage interest rates will be indexed to One-Year Libor and will adjust to that index plus a certain
number of basis points (the “Gross Margin”). The One-Year Libor index will be equal to the rate quoted as of
either (i) the first business day of the month preceding the adjustment date or (ii) forty-five days prior to the
adjustment date. The mortgage interest rates generally have Periodic Caps of 5% for the first adjustment date
and 2% for every adjustment date thereafter. The mortgage interest rates are subject to lifetime maximum
mortgage interest rates which are generally 5% over the initial mortgage interest rate. None of the mortgage
interest rates are subject to a lifetime minimum interest rate. Therefore, the effective minimum interest rate for
each Mortgage Loan will be its Gross Margin.

The approximate collateral statistics for the Group 1 Mortgage Loans are listed below as of the Cut-Off Date.
The balances and percentages may not be exact due to rounding.

Collateral Summary Range (if applicable)

Total Outstanding Loan Balance $291,830,419
Total Number of Loans 583
Average Loan Principal Balance $500,567 $308,000 to $1,000,000
WA Gross Coupon 6.399% 5.125% to 7.250%
WA FICO 731 609 to 814
WA Original Term (mos.) 360 180 to 360
WA Remaining Term (mos.) 359 180 to 360
WA OLTV 70.25% 14.07% to 95.00%
WA Months to First Adjustment Date 60 56 to 60
WA Gross Margin 2.250%
WA Rate Ceiling 11.399% 10.125% 10 12.250%
Geographic Concentration of Mortgaged CA 81.68%
Propertie§ (’l:op 5 States) based on the Aggregate \I:;: ?2;‘;7/0
Stated Principal Balance NC 1:61 ‘73

GA 1.60%
This information does not constitute either an offer o sell or a solicitation of an offer 10 buy any of the securities referred 10 herein. Offers 1o seil and 6

solicitations of offers 10 buy the securities are made only by, und this information must be read in conjunction with, the final Prospectus Supplement and the
reluted Prospectus or. if not registered under the securities laws. the final Offering Memorandum (the "Offering Document”). Informaiion contained herein
does not purport 10 be complete and is subject to the same gualifications and assumptions, and should be considered by investors only in the light of the
same warnings, lack of assurances and representations and other precautionary matters. as disclosed in the Offering Document. Information regarding the
underiving assets has been provided by the issuer of the securities or an affiliate thereof and has not been independently verified by Lehman Brothers Inc. or
uny affiliute. The analyses contained herein have been prepared on the basis of certain assumptions (including, in certain cases. assumprions specified by
the recipient hereof) regurding payments. interest rates, losses and other matters, including, but not limited 10, the assumptions described in 1he Offering
Dociment. Lehman Brothers Inc., and any of its affiliates, make no representation or warranty as to the actual rate or timing of pavments on any of the
underiving assets or the payments or vield on the securities. This information supersedes any prior versions hereof and will be deemed 10 be superseded by
any subsequent versions (including. with respect 1o any description of the securities or underlving assets, the information contained in the Offering




LEHMAN BROTHERS MORTGAGE BACKED SECURITIES

Collateral Summary of Group 1 Mortgage Loans

The approximate collateral statistics for the Mortgage Loans are listed below as of the Cut-Off Date. The
balances and percentages may not be exact due to rounding.

Occupancy of Mortgaged Properties of the Group 1 Mortgage Loans ()

Aggregate % of
Number Of Stated Principal Cutoff Date
Mortgage Balance as of "~ Pool Principal
Occupancy Loans Cutoff Date Balance
Primary 544 $274,493,926.98 94.06%
Second Home 33 14,746,470.02 5.05
Investor 6 2,590,021.61 0.89
Total: 583 $291,830,418.61 100.00 %

(1) Based solely on representations of the mortgagor at the time of origination of the related Mortgage Loan.

Property Types of the Group 1 Mortgage Loans

Aggregate % of

Number Of Stated Principal Cutoff Date

Mortgage Balance as of Pool Principal
Property Type Loans Cutoff Date Balance

Single Family 343 $174,275,965.67 59.72%
PUD Detach 118 61,950,484.49 21.23
Condominium 95 41,578,041.93 14.25
2-Family 14 8,375,359.11 2.87
PUD Attach 11 4,066,636.30 1.39
4-Family 2 1,583,931.11 0.54
Total: 583 $291,830,418.61 100.00%

Mortgage Loan Purpose of the Group 1 Mortgage Loans

Aggregate % of
Number Of Stated Principal ' Cutoff Date
Mortgage Balance as of Pool Principal
Purpose Loans Cutoff Date Balance

Purchase 296 $148,245,020.08 50.80%
R/T REFI 197 100,966,375.72 34.60
C/O REFI 90 42,619,022.81 14.60

Total: 583 $291,830,418.61 100.00%
Thix information does nor constiture either an offer 10 sell or a solicitation of an offer to buy any of the securiiies referred 1o herein. Offers to sell and 17

solicitations of offers 10 buy the securities are made only by, and this information musi be read in conjunction with, the final Prospectus Supplement and the
related Prospectus or, if not registered under the securities laws, the final Offering Memorandum (the "Offering Document”). Information contained herein
duoes not purport 1o be complete and is subject to the same qualifications and assumptions, and should be considered by investors only in the light of the
same warnings, lack of assurances and representations and other precawtionary matters, as disclosed in the Offering Document. Information regarding the
underiving ussets has been provided by the issuer of the securities or an affiliate thereof and has not been independenily verified by Lehaman Brothers Inc. or
any affiliaie. The analyses contained herein huve been prepared on the basis of certain assumptions (including, in ceriain cases, assumptions specified by
the recipient hereof) regarding payments. interesi rates, losses and other matters, including, bur not limited to, the assumptions described in the Offering
Document. Lehman Brothers Inc.. and any of its affiliates. make no representation or warranty as 10 the actual rate or iming of payments on any of the
underlving assets or the payments or vield on the securities. This information supersedes any prior versions hereof and will be deemed 10 be superseded by
am suhsequent versions (including. with respect o anv description of the securities or underlving assets. the information contained in the Offering




LEHMAN BROTHERS MORTGAGE BACKED SECURITIES

Geographical Distribution of the Mortgage Properties of the Group 1 Mortgage Loans (1)

Aggregate % of
Number Of Stated Principal Cutoff Date
Mortgage Balance as of Pool Principal
Geographic Area Loans Cutoff Date Balance

California 472 $238,379,491.70 81.68%
Florida 21 - 10,609,994.80 3.64
Virginia 10 5,119,484.66 1.75
North Carolina 9 4,688,439.69 1.61
Georgia 11 4,681,089.75 1.60
Massachusetts 7 3,851,192.65 1.32
Arizona 6 3,618,011.63 1.24
Iilinois 8 3,532,646.58 1.21
Nevada 6 3,040,000.00 1.04
South Carolina 4 1,559,800.00 0.53
Tennessee 2 1,456,178.20 0.50
Colorado 3 1,437,050.17 0.49
Maryland 3 1,163,100.00 0.40
New York 3 1,160,336.47 0.40
Washington 3 1,025,700.00 0.35
District of Columbia 2 940,197.17 0.32
Missouri 2 753,283.35 0.26
Minnesota 2 745,376.39 0.26
Connecticut 1 626,800.00 0.21
Hawait 1 527,545.40 0.18
Wisconsin 1 495,000.00 0.17
Kansas 1 450,000.00 - 0.15
Iowa | 432,000.00 0.15
Oregon 1 431,900.00 0.15
Arkansas 1 376,800.00 0.13
West Virginia 1 369,000.00 0.13
New Mexico 1 360,000.00 0.12
Total: 583 $291,830,418.61 100.00 %

(1) As of the Cut-Off Date, no more than approximately 1.59% of the Group 1 Mortgage Loans are expected to be secured by mortgaged
properties located in any one five-digit postal zip code.

Thiy information does not constilute either an offer 10 yell or a soliciiation of an offer 10 buy any of the securities referred 1o herein, Offers 1o sell and
soliciiutions of offers 10 buy the securities are made only by, and this information must be read in conjunction with, the final Prospectus Supplement and the
reluted Prospectus or, if not registered under the securities laws. the final Offering Memorandum (the "Offering Document”). Information coniained herein
dues not purport 1o be complete and is subject 10 the same gualifications and assumptions, and should be considered by investors only in the light of the
same warnings, lack of assurances and representations and other precawtionary matters, as disclosed in the Offering Document. Information regarding the
underlving assets has been provided by the issuer of the securitics or an affifiate thereof and has not been independentily verified by Lehman Brothers Inc. or
any affiliute. The analyses contained herein have been prepared on the basis of certain assumptions (including, in certain cases, assumptions specified by
the recipient hereof) regarding payments, interest rates, losses and other manters. including, but not limited 10, the assumptions described in the Offering
Doctiment. Lehman Brothers Inc., and any of its affiliates, make no representation or warranty as 10 the actual rate or timing of paynients on any of the
underlving ussets or the payments or yield on the securities. This information supersedes any prior versions hereof and will be deemed 10 be superseded by
any suhseqient versions tincluding, with rexpect o any description of the securities or underlving avsers. the information contained in the Offering




LEHMAN BROTHERS

MORTGAGE BACKED SECURITIES

Current Mortgage Loan Principal Balances of the Group 1 Mortgage Loans (1)

Aggregate % of
Number Of Stated Principal Cutoff Date

Current Mortgage Loan Mortgage Balance as of Pool Principal
Principal Balances ($) Loans Cutoff Date Balance
300,000.01 - 350,000.00 83 $27,484,136.24 9.42%
350,000.01 - 400,000.00 103 38,960,820.29 13.35
400,000.01 - 450,000.00 93 39,700,752.58 13.60
450,000.01 - 500,000.00 94 45,162,053.40 15.48
500,000.01 - 550,000.00 45 23,666,267.48 8.11
550,000.01 - 600,000.00 32 18,364,029.47 6.29
600,000.01 - 650,000.00 36 22,630,803.72 7.75
650.000.01 - 700,000.00 31 20,937,272.63 7.17
700,000.01 - 750,000.00 31 22,774,013.48 7.80
750.000.01 - 800,000.00 2 1,567,500.00 0.54
800.000.01 - 850,000.00 3 2,507,356.59 0.86
850,000.01 - 900,000.00 13 11,450,382.92 3.92
900.000.01 - 950,000.00 3 2,812,000.00 0.96
950,000.01 - 1,000,000.00 14 13,813,029.81 4.73

Total: 583 $291,830,418.61 100.00 %

(1) As of the Cut-Off Date, the average outstanding principal balance of the Group | Mortgage Loans is expected to be approximately

$500.567.

This information does not constitute either an offer to sell or a solicitation of an offer to buy any of the securities referred 1o herein. Offers 10 sell and
solicitations of offers 10 buy the secyrities are made only by, and this information must be read in conjunction with, the final Prospecius Supplement and the
related Prospectus or, if noi registered under the securities laws, the final Offering Memorandum (the "Offering Document”). Information contuined herein
does not purport 1o be complete and is siibject to the yame qualifications and assumptions, and should be considered by investors only in the light of the
same warnings, lack of assurances and representations und other precautionary matters, as disclosed in the Offering Document. Information regarding the
nnderlyving assety has been provided by the issuer of the securities or an affiliate thereof and has not been independently verified by Lehman Brothers Inc. or
any affiliate. The analvses contained herein have been prepared on the basis of certain assumptions (including. in certain cases, assumptions specified by
the recipient hereof) regarding payments, interest rates, losses and other matters, including, but not limited 10. the assumptions described in the Offering
Daocument. Lehman Brothers Inc.. and any of its affiliates. make no represeniation or warranty as 1o the actual rate or timing of paymenis on any of the
underlying ussets or the payments or yield on the securities. This information supersedes any prior versions hereof and will be deemed 10 be superseded by
v subsequent versions tincluding . with respect to any description of the securities or underiving avsets. the information contained in the Offering
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LEHMAN BROTHERS MORTGAGE BACKED SECURITIES

Original Loan-To-Value Ratios of the Group 1 Mortgage Loans (1)

Aggregate % of
Number Of Stated Principal Cutoff Date
Mortgage Balance as of Pool Principal

Original Loan-To-Value Ratios (%) Loans Cutoff Date Balance
10.01 -'15.00 1 $421,598.59 0.14%
15.01 - 20.00 4 2,234,000.00 0.77
20.01 - 25.00 6 3,558,968.04 1.22
25.01 - 30.00 5 3,130,670.12 1.07
30.01 - 35.00 8 3,723,004.48 1.28
35.01 - 40.00 7 4,815,933.07 1.65
40.01 - 45.00 8 4,324,945.21 1.48
45.01 - 50.00 17 8,667,691.87 297
50.01 - 55.00 21 10,329,584.23 3.54
55.01 - 60.00 25 13,241,877.79 454
60.01 - 65.00 35 17,107,725.05 5.86
65.01 - 70.00 57 29,544,960.62 10.12
70.01 - 75.00 90 50,395,464.03 17.27
75.01 - 80.00 277 131,671,329.83 45.12
80.01 - 85.00 2 767,226.38 0.26
85.01 - 90.00 13 5,382,907.79 1.84
90.01 - 95.00 7 2,512,531.51 0.86

Total: 583 $291,830,418.61 100.00%

(1} As of the Cut-Off Date, the weighted average Loan-To-Value Ratio at origination of the Group | Mortgage Loans is expected
to be approximately 70.25%.

This information does not constitule either an offer 1o sell or a solicitation of an offer 10 buy any af the securities referred 1o herein. Offers 1o sell and
soliciiations of offers 1o buy the securities are made only by, und 1his information must be read in conjunction with, the final Prospectus Supplement and the
relaied Prospectus or. if not regisiered under the securities laws, the final Offering Memorandum (the "Offering Documenm”). Information contuined herein
does ot purport to be complete and is subject to the same qualifications and assumptions, and should be considered by investors only in the light of the
same warnings. lack of assurances and representations and other precautionary matters, as disclosed in the Offering Document. Information regarding the

underlying assets has been provided by the issuer of the securities or an affiliate thereaf and has not been independently verified by Lehman Brothers Inc. or

anv affiliate. The unalyses contained herein have been prepared on the basis of certain assumptions (including, in ceriain cases, assumptions specified by
the recipient hereof) regarding payvments, interest rates. losses and other matters, including. but not limited to, the assumptions described in the Offering
Dociument. Lehman Brothers Inc.. and any of its affiliates. make no representation or warranty as to the actual rate or iiming of payments on any of the
underlying assets or the payments or yield on the securities. This information supersedes any prior versions hereof and will be deemed 10 be superseded by
any xpbveaitent versions fincluding with respect to any description of the securities or underlyving assets. the information contained in the Offering
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LEHMAN BROTHERS

MORTGAGE BACKED SECURITIES

Current Mortgage Interest Rates of the Group 1 Mortgage Loans (1)

Aggregate % of

Number Of Stated Principal Cutoff Date

Mortgage Balance as of Pool Principal
Mortgage Interest Rates (%) Loans Cutoff Date Balance
5.001 - 5.250 3 $1,325,584.57 0.45%
5.251-5.500 3 1,804,215.40 0.62
5.501-5.750 8 4,260,210.34 1.46
5.751 - 6.000 54 26,346,742:49 9.03
6.001 - 6.250 147 73,251,282.70 25.10
6.251-6.500 203 102,721,584.21 35.20
6.501 - 6.750 120 60,973,076.79 20.89
6.751 - 7.000 37 17,186,762.55 5.89
7.001 - 7.250 8 3,960,959.56 1.36

Total: 583 $291,830,418.61 100.00 %

(1)  As of the Cut-Off Date, the weighted average Current Mortgage Interest Rate of the Group 1 Mortgage Loans is expected

to be approximately 6.399%.

Gross Margins of the Group 1 Mortgage Loans

Aggregate % of
Number Of Stated Principal Cutoff Date
Mortgage Balance as of Pool Principal
Gross Margins Loans Cutoff Date Balance
2.250% 583 $291,830,418.61 100.00%
Total: 583 $291,830,418.61 100.00%

Thiy informaiion does not constitute either an offer 10 yell or a solicitation of an offer 1 buy any of the securities referred 1o herein. Offers 1 sell and

solicitutions of offers 1o buy the securities are made only by, and this information must be read in conjunction with, the final Prospectus Supplement and the
related Prospecties or, if not registered under the securities laws, the final Offering Memorandum (the "Offering Document” ). Information contained herein

dues not purport 1o be complete and is subject 10 the same gualifications and assumptions. and should be considered by investors only in the light of the

same warnings, lack of assurances and representations und other precautionary matters, as disclosed in the Offering Document. Information regarding the
underiving assets has been provided by the issuer of the securities or an affiliate thereof und hay not been independently verified by Lehman Brothers Inc. or
anv affiliate. The unalyses contained herein have been prepared on the basis of certain assumpiions (including. in certain cases, assumpiions specified by

the recipient hereof) regarding pavmenis, interest raies, losses and other matters, including. but not limited 10, the assumptions described in the Offering
Document. Lehman Brothers Inc., and any of its affiliates, make no representation or warraniy as 1o the actual rate or timing of payments on any of the

wunderlying ussets or the payments or yield on the securities. This informaition supersedes any prior versions hereof and will be deemed 10 be superseded by

ey sihseqient versions lncluding with respect 1o anv description of the securities or underlving assels, the information conained in the Offering

21




LEHMAN BROTHERS MORTGAGE BACKED SECURITIES

Rate Ceilings of the Group 1 Mortgage Loans (1)

Aggregate % of
Number Of Stated Principal Cutoff Date
Maximum Lifetime Mortgage Balance as of Pool Principal

Mortgage Interest Rates (%) Loans Cutoff Date Balance
10.001 - 10.250 3 $1,325,584.57 0.45%
10.251 - 10.500 3 1,804,215.40 0.62
10.501 - 10.750 8 4,260,210.34 1.46
10.751 - 11.000 54 26,346,742.49 9.03
11.001 - 11.250 147 73,251,282.70 25.10
11.251 - 11.500 203 102,721,584.21 35.20
11.501 - 11.750 120 60,973,076.79 20.89
11.751 - 12.000 37 17,186,762.55 5.89
12.001 - 12.250 8 3,960,959.56 1.36
Total: 583 $291,830,418.61 100.00 %

(1) As of the Cut-Off Date, the weighted average Rate Ceiling of the Group | Mortgage Loans is expected to be approximately 11.399%.

First Adjustment Date of the Group 1 Mortgage Loans (1)

Aggregate % of
Number Of Stated Principal Cutoff Date
Mortgage Balance as of Pool Principal

First Adjustment Date Loans Cutoff Date Balance
January 1, 2007 [ $475,297.66 0.16%
February 1, 2007 2 808,507.25 0.28
March 1, 2007 22 12,045,142.79 4.13
April 1. 2007 190 95,224,427.06 32.63
May 1. 2007 368 183,277,043.85 62.80
Total: 583 $291,830,418.61 100.00 %

(1) As of the Cut-Off Date, the weighted average months to first Adjustment Date for the Group | Mortgage Loans is expected to be
approximately 60 months.

Thiy information does not constitwte either an offer to sell or a Solicitation of an offer 1o buy any of the securities referred 1o herein. Offers to sell and
solicitations of offers 1o buy the securities are made only by, and this information must be read in conjunction with. the final Prospectus Supplement and the
related Prospectus or. if not registered under the securities laws, the final Offering Memorandum (the "Offering Documeni”). Information contuined herein
does not purport to be complete and is subject 10 the same qualifications and assumptions, and should be considered by investors only in the light of the
vame warnings luck of assurances und representations and other precautionary matiers, as disclosed in the Offering Document. Information regarding the

underiving ussets has been provided by the issuer of the securiiies or an affiliaie thereof and has not been independently verified by Lehman Brothers Inc. or

any affiliure. The analyses contained herein have been prepared on the basis of certain assumptions (including. in certain cases, assumptions specified by
the recipient hereof) regurding payments. inierest rates, loyses and other matters, including, but not limited 10, the assumptions described in the Offering
Document. Lehman Brothers Inc.. and any of its affiliates. make no representation or warraniy as to the actual rate or timing of paymenis on any of the
wnderiving ussets or the payments or yield on the securities. This information supersedes any prior versions hereof and will be deemed 1o be superseded by
anv subsequeent versions (including, with respect 10 any description of the securities or underlyving assets. the information contained in the Offering




liEHMAN BROTHERS MORTGAGE BACKED SECURITIES

Remaining Terms of the Group 1 Mortgage Loans (1)

Aggregate % of

Number Of Stated Principal Cutoff Date

Mortgage Balance as of Pool Principal
Remaining Term (Months) Loans Cutoff Date Balance
161 - 180 1 $380,000.00 0.13%
281 - 300 1 470,000.00 0.16
341 -360 581 290,980,418.61 99.71

Total: 583 $291,830,418.61 100.00 %

(1) As of the Cut-Off Date, the weighted average remaining term to stated maturity of the Group 1 Mortgage Loans is expected to
be approximately 359 months.

Credit Scoring of Mortgagors of the Group 1 Mortgage Loans )

Aggregate % of
Number Of Stated Principal Cutoff Date
Mortgage Balance as of Pool Principal

Credit Scores Loans Cutoff Date Balance
801 - 850 14 $7,439,925.93 2.55%
751 - 800 ‘ 209 105,391,089.34 36.11
701 - 750 220 105,676,097.67 36.21
651 - 700 109 57,702,303.90 19.77
601 - 650 31 15,621,001.77 5.35
Total: 583 $291,830,418.61 100.00 %

(1) The scores shown are Bureau Credit Scores from Experiean (FICO), Equifax (Beacon) and TransUnion (Empirica).

This information does not constitute either an offer 1o sell or a solicitation of an offer 1o buy any of the securities referred 10 herein. Offers 1o sell and

soliciiations of offers 10 buy the securities are made only by, and this information must be read in conjunction with, the final Prospecius Supplemeni and 1he
related Prospectits or, if not registered under the securities laws, the final Offering Memorandum (ihe "Offering Document”). Information contained herein

does not purport 1o be complete and iy subject to the same qualifications and assumptions. and should be considered by investors only in the light of the

sumie warnings, lack of assurances and represemations and other precautionary matters. as disclosed in the Offering Document. Information regarding the
underlying usvets has been provided by the issuer of the securities or an affiliate thereof and has not been independentily verified by Lehman Brothers Inc. or

any affifiate. The analyses contained herein have been prepared on the basis of certain assumptions (including, in ceriain cases, assumpiiony specified by
the recipient hereof) regarding pavments, interest rates, losses and other matters, including. but not limited 1o, the assumptions described in the Offering
Docinirent. Lehman Brothers Inc., and any of its affiliates, make no representation or warranty as 1o the actual rate or iming of payments on any of the
underlying ussets or the payments or yield on the securities. This information supersedes any prior versions hereof and will be deemed 10 be superseded by
v s ihvequient versions (ncluding with respect 1o any description of the securities or underiving assets. the information comained in the Offering
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LEHMAN BROTHERS MORTGAGE BACKED SECURITIES

Collateral Summary of Group 2 Mortgage Loans

Description of The Group 2 Mortgage Loans

The Group 2 Mortgage Loans consist of 7/1 one year LIBOR Hybrid ARM residential mortgage loans which are
conventional, fully amortizing, one-to-four family, residential first lien mortgage loans. The Mortgage Loans
have a fixed interest rate for the first 7 years and thereafter the Mortgage Loans have a variable interest rate.
The mortgage loan interest rate adjusts at the end of the initial fixed interest rate period and annually thereafter.
The mortgage interest rates will be indexed to One-Year Libor and will adjust to that index plus a certain
number of basis points (the “Gross Margin”). The One-Year Libor index will be equal to the rate quoted as of
either (i) the first business day of the month preceding the adjustment date or (ii) forty-five days prior to the
adjustment date. The mortgage interest rates generally have Periodic Caps of 5% for the first adjustment date
and 2% for every adjustment date thereafter. The mortgage interest rates are subject to lifetime maximum
mortgage interest rates which are generally 5% over the initial mortgage interest rate. None of the mortgage
interest rates are subject to a lifetime minimum interest rate. Therefore, the effective minimum interest rate for
each Mortgage Loan will be its Gross Margin.

The approximate collateral statistics for the Group 2 Mortgage Loans are listed below as of the Cut-Off Date.
The balances and percentages may not be exact due to rounding.

Collateral Summary Range (if applicable)

Total Outstanding Loan Balance $81,666,639
Total Number of Loans 158
Average Loan Principal Balance $516,877 $310,000 to $1,000,000
WA Gross Coupon 6.453% 5.000% to 7.375%
WA FICO 743 62310 811
WA Original Term (mos.) 360 360 to 360
WA Remaining Term (mos.) 359 358 to 360
WA OLTV 66.28% 14.05% to 80.00%
WA Months to First Adjustment Date 83 8210 84
WA Gross Margin 2.250%
WA Rate Ceiling 11.453% 10.000% to 12.375%
Geographic Concentration of Mortgaged - CA 70.82%
Properties (Top 5 States) based on the Aggregate X 5.01%
Stated Principal Balance gﬁ ggg;‘j

NC 2.17%
This information does not constituie either an offer 10 sell or a solicitation of an offer 10 buy any of the securities referred 1o herein. Offers 1o sell and 24

solicttations of offers to buy the securities are made only by, and this information must be read in conjunction with, the final Prospectus Supplement and the
relaied Prospeciuy or, if not registered under the securities laws, the final Offering Memorandum (ihe "Offering Document”). Information contained herein
does not purport 10 be complete and is subject to the same qualifications and assumptions, and should be considered by investors only in the light of the
same warnings, lack of assurances and representarions and other precautionary matters, as disclosed in the Offering Document. Information regarding the
underiving assets has been provided by the issuer of the securities or an affiliate thereof and has not been independently verified by Lehman Brothers Inc. or
any affiliate. The analyses contained herein have been prepared on the busis of certain assumptions (including, in certain cases, assumptions specified by
the recipient hereof) regarding payments. interest rates, losses and other mauters, including, but not limited 10, the assumptions described in the Offering
Dociment. Lehman Brothers Inc.. and any of its affiliates, make no representation or warranty as 10 the actual rate or timing of paymenis on any of the
underlving ussets or the pavments or yield on the securities. This information supersedes any prior versions hereof and will be deemed 10 be superseded by
any subscgient versions fincluding. with respect 1o any description of the securities or underlving assets. the information contuined in the Offering




LEHMAN BROTHERS

MORTGAGE BACKED SECURITIES

Collateral Summary of Group 2 Mortgage Loans

balances and percentages may not be exact due to rounding.

The approximate collateral statistics for the Mortgage Loans are listed below as of the Cut-Off Date. The

Occupancy of Mortgaged Properties of the Group 2 Mortgage Loans (1)

Number Aggregate % of
o an of Stated Principal Cutoft Date
ceupancy Mortgage Balance as of - Pool Principal
Loans Cutoff Date Balance
Primary 148 $76,445,486.04 93.61%
Secondary 10 5,221,152.50 6.39
Total: 158 $81,666,638.54 100.00 %

(1) Based solely on representations of the mortgagor at the time of origination of the related Mortgage Loan.

Property Types of the Group 2 Mortgage Loans

Aggregate % of
Number Of Stated Principal - Cutoff Date
Mortgage Balance as of Pool Principal
Property Type Loans Cutoff Date Balance
Single Family . 93 $49,204,324.83 60.25%
PUD Detach 46 23,123,296.50 2831
Condominium 16 7,907,436.87 9.68
PUD Attach 3 1,431,580.34 1.75
Total: 158 $81,666,638.54 100.00%
Mortgage Loan Purpose of the Group 2 Mortgage Loans
Aggregate % of
Number Of Stated Principal Cutoff Date
Mortgage Balance as of Pool Principal
Purpose Loans Cutoff Date Balance
Purchase 76 $40,390,271.91 49.46%
R/T REFI 58 30,380,112.80 37.20
C/O REFI 24 10,896,253.83 13.34
Total: 158 $81,666,638.54 100.00 %

This injormation does not constitute either an offer 1o sell or a solicitation of an offer 1o buy any of the securities referred 10 herein. Offers 10 sell and
solivitations of offers 1o buy the securities are made only by, and this information must be read in confunction with, the final Prospectus Supplement and the
related Prospectiis or, if not registered under the securities laws, the final Offering Memorandum (the "Offering Document™). Information contained herein
does not purpart to be complete and is subject 1o the sume qualifications and assumpiions, and should be considered by investors only in the light of the
sunme warnings, lack of assurances and representations and other precautionary matters, as disclosed in the Offering Document. Information regarding the
underlving assets has been provided by the issuer of the securities or an affiliate thereof and has not been independently verified by Leiman Brothers Inc. or
any affiliate. The analyses contained herein have been prepared on the basis of certain assumptions (including, in certain cases. assumptions specified by
the recipient hereof) regarding payments, interest rates, losses and other matters, including, but not limited to. the assumptions described in the Offering
Docimient. Lehman Brothery Inc., and any of ity affiliates, make no representation or warranty as 10 the acual rute or timing of payments on any of the
underiving assels or the payments or vield on the securitiex. This information supersedes any prior versions hereof and will be deemed 10 be superseded by
v s ehveguent versions tncluding. with rexpect to any dexeription of the securiiies or underlving asseis. the information contained in the Offering
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LEHMAN BROTHERS MORTGAGE BACKED SECURITIES

Geographical Distribution of the Mortgage Properties of the Group 2 Mortgage Loans (1

Aggregate % of
Number Of Stated Principal Cutoff Date
Mortgage Balance as of Pool Principal
Geographic Area Loans Cutoff Date Balance

California It $57,837,908.26 70.82%
Texas <} 4,093,021.10 5.01
Virginia 8 3,491,599.59 4.28
Georgia 6 2,711,221.81 3.32
North Carolina 4 1,770,604.45 2.17
Washington 3 1,416,901.47 1.73
Colorado 2 1,220,280.40 1.49
Iltinois 2 1,010,990.66 1.24
Connecticut 2 902,683.83 1.11
New Mexico 1 875,410.06 1.07
Maryland 2 808,113.07 0.99
District of Columbia 2 758,010.29 0.93
Hawaii 1 748,672.91 0.92
Nevada { 680,250.00 0.83
Florida | 674,389.79 0.83
Arizona 2 674,222.33 0.83
New York 1 564,463.90 0.69
Tennessee 1 556,019.06 0.68
South Carolina l 499,025.56 0.61
Massachusetts 1 372,850.00 0.46
Total: 158 $81,666,638.54 100.00 %

(1) As of the Cut-Off Date, no more than approximately 2.59% of the Group 2 Mortgage Loans are expected to be secured by mortgaged
properties located in any one five-digit postal zip code.

Thiv informdtion does not constituie either an offer to sell or a solicitation of an offer 10 buy any of the securities referred 10 herein. Offers 1o sell and
solicitations of offers 1o buy the securities are made only by, and this information must be read in confunction with, the final Prospectus Supplement and the
relaied Prospectus or, if noi regisiered under the securities laws, the final Offering Memorandum (the "Offering Document”). Information contuined herein
does not purport 1o be complete and is subject 10 the sume qualifications and assumptions, and should be considered by investors only in the light of the
same warnings, lack of assurances and representations und other precautionary matters, as disclosed in the Offering Document. Information regarding the
underlying ussets has been provided by the issuer of the securities or an affiliate thereof and has not been independently verified by Lehman Brothers Inc. or
any affiliate. The analvses contained herein have been prepared on the basis of certain assumptions (including, in certain cases. assumptions specified by
the recipient hereof) regarding paymenis, interesi rates, losses and other matters, including, but not limited 10, the assumptions described in the Offering
Document. Lehman Brothers Inc., and any of its affiliates, make no representation or warranty as to the actual rate or timing of payments on any of the
indertving assets or the payments or yield on the securities. This information supersedes any prior versions hereof and will be deemed 0 be superseded by
any sithsequent versions (including, with respect te any description of the securities or underlving assets, the information contained in the Offering




LEHMAN BROTHERS MORTGAGE BACKED SECURITIES

]

Current Mortgage Loan Principal Balances of the Group 2 Mortgage Loans (1)

Aggregate % of
Number Of Stated Principal Cutoff Date

Current Mortgage Loan Mortgage Balance as of Pool Principal
Principal Balances ($) Loans Cutoff Date Balance
300,000.01 - 350,000.00 17 $5,649,159.20 6.92%
350,000.01 - 400,000.00 35 13,262,016.18 16.24
400,000.01 - 450,000.00 23 9,896,184.53 12.12
450,000.01 - 500,000.00 20 9,545,609.66 11.69
500,000.01 - 550,000.00 9 4,781,473.06 5.85
550.000.01 - 600,000.00 13 7,540,717.76 9.23
600,000.01 - 650,000.00 11 6,962,767.70 8.53
650,000.01 - 700,000.00 7 4,760,808.24 5.83
700,000.01 - 750,000.00 9 6,645,763.56 8.14
750,000.01 - 800,000.00 4 3,163,057.03 3.87
800.000.01 - 850,000.00 1 805,000.00 0.99
§50.000.01 - 900,000.00 3 2,658,796.32 3.26
950,000.01 - 1,000,000.00 6 5,995,285.30 7.34

Total: 158 $81,666,638.54 100.00%

(1) As of the Cut-Off Date, the average outstanding principal balance of the Group 2 Mortgage Loans is expected to be approximately
$516.877.

This information does not constine either an offer 1o sell or a solicitation of an offer 10 buy any of the securities referred 10 herein. Offers 1o sell and
seliciiations of offers 10 buy the securities are made only by, and this information must be read in conjunction with, the final Prospectus Supplement and the
related Prospectus or, if not regisiered under the securities luws, the final Offering Memorandum (the "Offering Document”). Information contained herein
does not purport 10 be complete and is subject 1o 1he same qualifications and assumptions, and should be considered by investors only in the light of the
sane warnings. lack of assurances and representations and other precautionary matiers, as disclosed in the Offering Document. Information regarding the

underiving ussets has been provided by the issuer of the securities or an affiliate thereof and has not been independently verified by Lehman Brothers Inc. or

any affiliate. The analvses contained herein have been prepared on the basis of certain assumptions (including, in certain cases, assumptions specified by
the recipient hereof) regarding payvments. interest rates, losses and other matiers, including, but not limited 10, the assumptions described in the Offering
Daocumeni. Lehman Brothers Inc., and any of its affiliates. make no representation or warranty as 1o the actual rate or timing of paymenis on any of the
widerlving assets or the payments or yvield on the securities. This information supersedes any prior versions hereof and will be deemed 10 be superseded by
anv subveguent versions fincluding, with respect to anv description of the securities or underlving assety, the information comained in the Offering




MORTGAGE BACKED SECURITIES

LEHMAN BROTHERS

Original Loan-To-Value Ratios of the Group 2 Mortgage Loans (1)

Aggregate % of
Number Of Stated Principal Cutoff Date
. Mortgage Balance as of Pool Principal

Original Loan-To-Value Ratios (%) Loans Cutoff Date Balance
10.01 - 15.00 1 $884,180.31 1.08%
20.01 - 25.00 1 454,588.67 0.56
30.01 - 35.00 4 2,164,892.88 2.65
35.01 - 40.00 3 1,467,706.27 1.80
40.01 - 45.00 6 3,181,239.40 3.90
45.01 - 50.00 12 5,696,490.10 6.98
50.01 - 55.00 8 4,530,087.18 5.55
55.01 - 60.00 14 6,983,535.13 8.55
60.01 - 65.00 10 5,556,058.91 6.80
65.01 - 70.00 19 10,873,481.70 13.31
70.01 - 75.00 18 10,364,626.67 12.69
75.01 - 80.00 62 29,509,751.32 36.13

Total: 158 $81,666,638.54 100.00 %

(1) As of the Cut-Off Date, the weighted average Loan-To-Value Ratio at origination of the Group 2 Mortgage Loans is expected
to be approximately 66.28%.

Thix information does not constitute either an offer 1o sell or a solicitation of an offer 1o buy any of the securities referred 10 herein. Offers 10 sell and
solicitationy of offers 10 buy the securities are made only by, and this information must be read in conjunction with, the final Prospectus Supplement and the
related Prospectus or. if not registered under the securities laws, the final Offering Memorandum (the "Offering Document”). Information contained herein
does not purport to be complete and is subject 1o the same gualifications and assumptions, and should be considered by investors only in the light of the
same warnings, luck of ussurances and representations and other precautionary matters, as disclosed in the Offering Documeni. Informaiion regarding the
underlying ussets has been provided by the issuer of the securities or an affiliate thereof and has not been independently verified by Lehman Brothers Inc. or
any affiliate. The unalyses contained herein have been prepared on the basis of certain assumptions (including. in certain cases, assumptions specified by
the recipient hereof) regarding payments, interest rates. losses and other matiers, including. but not limited 10, the assumptions described in the Offering
Daocument. Lehman Brothers Inc.. and any of its affiliates, make no represeniation or warranty as to the actual rate or timing of paymenis on any of the
underlying ussets or the payments or yield on the securities. This information supersedes any prior versions hereof and will be deemed 10 be superseded by
v sthsequent versions (ncluding with respect to any dexcription of the securities or underiving assets. the information contained in the Offering
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MORTGAGE BACKED SECURITIES

E,EHMAN BROTHERS

Current Mortgage Interest Rates of the Group 2 Mortgage Loans (1)

Aggregate % of

Number Of Stated Principal Cutoff Date

Mortgage Balance as of Pool Principal
Mortgaﬁﬂnterest Rates (%) Loans Cutoff Date Balance
less than 5.000 1 $574,612.92 0.70%
5.001 - 5.250 1 449,483.83 0.55
5.251-5.500 2 902,000.48 1.10
5.501 - 5.750 1 382,100.64 0.47
5.751 - 6.000 6 2,815,559.62 3.45
6.001 - 6.250 33 17,747,132.54 21.73
6.251 - 6.500 57 29,834,717.04 36.53
6.501 - 6.750 42 21,040,397.44 25.76
6.751 - 7.000 9 5,058,834.03 6.19
7.001 - 7.250 4 1,861,800.00 2.28
7.251 - 7.500 2 1,000,000.00 1.22

Total: 158 $81,666,638.54 100.00%

(1) As of the Cut-Off Date, the weighted average Current Mortgage Interest Rate of the Group 2 Mortgage Loans is expected
to be approximately 6.453%. .

Gross Margins of the Group 2 Mortgage Loans

Aggregate % of
Number Of Stated Principal Cutoff Date
Mortgage Balance as of Pool Principal
Gross Margins Loans Cutoff Date Balance
2.250% 158 $81,666,638.54 100.00%
Total: 158 $81,666,638.54 100.00%

Thix information does not consiitute either an offer 10 sell or u solicitation of an offer 10 buy any aof the securities referred 10 herein. Offers 1o sell and
solicitations of offers 10 buy the securities are made only by, and this information must be read in conjunction with, the final Prospectus Supplement and the
relaicd Prospectuy or, if not registered under the securities laws, the final Offering Memorandum (the "Offering Document”). Information contained herein
does not prport 1o be complete and is subject 10 the same gualifications and assumptions, and shouwld be considered by investors only in the light of the
sanie wairnings, lack of assurances and representations and other precautionary matters, as disclosed in the Offering Document. Information regarding the

underlving ussety has been provided by the issuer of the securities or an affiliate thereof and hus not been independently verified by Lehman Brothers Inc. or

any affilicte. The analyses contained herein have been prepared on the basis of certain assumptions (including. in certain cases, assumptions specified by
the recipient hereof) regarding payvments, interest rates, losses and other matiery, including, but not limited 10, the assumpiions described in the Offering
Daocument. Lehman Brothers Inc., and any of its affiliates, make no representation or warranty as o the actual rate or timing of payments on any of the
underlying ussets or the pavments or yield on the securities. This information supersedes any prior versions hereof and will be deemed 10 be superseded by
v subsceqient versions tincluding with respect 1o any description of the securities or underiving assets. the information contained in the Offering
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LEHMAN BROTHERS

MORTGAGE BACKED SECURITIES

Rate Ceilings of the Group 2 Mortgage Loans (1)

Aggregate % of
Number Of Stated Principal Cutoff Date
Maximum Lifetime Mortgage Balance as of Pool Principal

Mortgage Interest Rates (%) Loans Cutoff Date Balance
9.751 - 10.000 1 $574,612.92 0.70%
10.001 - 10.250 I 449,483 .83 0.55
10.251 - 10.500 2 902,000.48 1.10
10.501 - 10.750 I 382,100.64 0.47
10.751 - 11.000 6 2,815,559.62 3.45
11.001 - 11.250 33 17,747,132.54 21.73
11.251 - 11.500 57 29,834,717.04 36.53
11.501 - 11.750 42 21,040,397.44 25.76
11.751 - 12.000 9 5,058,834.03 6.19
12.001 - 12.250 4 1,861,800.00 2.28
12.251 - 12.500 2 1,000,000.00 1.22
Total: 158 $81,666,638.54 100.00 %

(1) As of the Cut-Off Date, the weighted average Rate Ceiling of the Group 2 Mortgage Loans is expected to be approximately 11.453%.

First Adjustment Date of the Group 2 Mortgage Loans (1)

Aggregate % of
Number Of Stated Principal Cutoff Date
Mortgage Balance as of Pool Principal
First Adjustment Date Loans Cutoff Date Balance
March 1, 2009 21 $10,462,845.68 12.81%
April 1, 2009 93 48,414,892.86 59.28
May 1, 2009 44 22,788,900.00 27.90
Total: 158 $81,666,638.54 100.00 %

(1) As of the Cut-Off Date, the weighted average months to first Adjustment Date for the Group 2 Mortgage Loans is expected to be
approximately 83.months.

Thix information doey not constitiie cither an offer to sell or a soliciation of an offer 10 buy any of the securities referred 10 herein. Offers 10 sell und 230
soliciiations of offers 1o buy the securities are made only by, and this information must be read in conjunction with, the final Prospecius Supplement and the
related Prospectus or, if not registered under the securities laws, the final Offering Memorandum (the "Offering Document"). Information contained herein
does not purport (o be complete and is subject 1o the same qualifications and assumptions, and should be considered by invesiors only in the light of the
sume warnings, lack of assurances and representations und other precautionary matiers, as disclosed in the Offering Document. Information regarding the
underiving assets has been provided by the issuer of the securities or an affiliate thereof and has not been independenily verified by Lehman Brothers Inc. or
any affitiute. The analyses contuined herein have been prepared on the basis of certain assumptions (including. in certain cases, assumptions specified by
ihe recipieni hereaf) regarding payments, interest rates, losses and other matiers, including, but not limited 10, the assumptions described in the Offering
Dacument. Lehman Brothers Inc., and any of its affiliates, make no representarion or warranty as to the actual rate or timing of payments on any of the
underiving assets or the paymenis or yield on the securities. This information supersedes any prior versions hereof and will be deemed 10 be superseded by
any subseguent versions fincluding, with respect 1o any dexcripiion of the securities or underlving assets, the information contained in the Offering




LEHMAN BROTHERS MORTGAGE BACKED SECURITIES

Remaining Terms of the Group 2 Mortgage Loans (1)

Aggregate % of
Number Of Stated Principal Cutoff Date
Mortgage Balance as of Pool Principal
Remaining Term (Months) Loans Cutoff Date Balance
341 - 360 158 ‘ $81,666,638.54 100.00%
Total: 158 $81,666,638.54 100.00%

(1) As of the Cut-Off Date, the weighted average remaining term to stated maturity of the Group 2 Mortgage Loans is expected to
be approximately 359 months.

Credit Scoring of Mortgagors of the Group 2 Mortgage Loans (1)

Aggregate % of
Number Of Stated Principal Cutoff Date
Mortgage Balance as of Pool Principal
Credit Scores Loans Cutoff Date Balance
801 - 850 5 $2,075,200.00 2.54%
751 - 800 74 39,404,616.85 48.25
701 - 750 56 27,807,535.39 34.05
651 - 700 19 10,203,321.15 12.49
601 - 650 4 2,175,965.15 . 2.66
Total: 158 $81,666,638.54 100.00 %

(1) The scores shown are Bureau Credit Scores from Experiean (FICO), Equifax (Beacon) and TransUnion (Empirica).

Thix information does noi constinge either an offer 1 sell or a soliciiation of an offer 10 buy any of the securities referred 1o herein. Offers to sell and 31
solicitaiions of offers 1o buy the securities are made only by, and this information must be read in conjunction with, the final Prospeciuy Supplement and the
relaied Prospeciuy or, if not registered under the securities laws. the final Offering Memorandum (the "Offering Document”). Information contuined herein
does not purpart 1o be complete and is subject to the same qualifications and assumptions, and should be considered by invesiors only in the light of the
sume warnings, lack of assurances und representations and other precautionary matters, as disclosed in the Offering Document, Information regarding the
underiving assels has been provided by the issuer of the ecurities or an affiliate thereof and has not been independently verified by Lehman Brothers Inc. or
any affiliate. The analvses contained herein have been prepared on the basis of certain assumptions (including, in certain cases. assumpiions specified by
the recipient hereof) regarding payments. interest rates, losses and other matters. including, but not limited to, the assumptions described in the Offering
Document. Lehman Brothers Inc.. and any of its affiliates, make no represemation or warranly as to the actual rate or timing of payments on any of the
underlving assets or the payments or yield on the securities. This information supersedes any prior versions hereof and will be deemed 10 be superseded by
anv subseguent versions fincluding with respect 1 any descripion of the securities or underlving assets, the information contained in the Offering
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LEHMAN BROTHERS MORTGAGE BACKED SECURITIES

MBS New Issue Term Sheet

Bank of America Mortgage Securities, Inc.

Mortgége Pass-Through Certificates, Series 2002-D
$36 1 ,036,000 (approximate)

Classes 1-A-1 and 2-A-1 (Offered Certificates)

Bank of America, N.A.

Seller and Servicer

Bankof America o

e e

May 13, 2002

This information does not constitute either an offer 1o sell or a solicitation of an offer to buy any of the securities referred to herein. Offers 1o sell and solicitations of
offers 10 buy the securities are made only by, and this information must be read in conjunction with, the final Prospectus Supplement and the related Prospectus or,
if not registered under the securities laws, the final Offering Memorandum (the "Offering Document"). Information contained herein does not purport ro be
complete and is subject 10 the same qualifications and assumprions, and should be considered by investors only in the light of the same warnings, lack of assurances
and representations and other precautionary matters, as disclosed in the Offering Document. Information regarding the underlying asseis has been provided by the
ixsuer of the securities or an affiliate thereof and has not been independently verified by Lehman Brothers Inc. or any affiliate. The analyses contained herein have
been prepared on the basis of certain assumpiions (including, in certain cases, assumptions- specified by the recipient hereof) regarding paymenis, interest rates.
fosses and other matters, including, but not limited 0. the assumptions described in the Offering Document. Lehman Brothers Inc., and-any of its affiliares. make no
representation or warranty as to the actual rate or timing of payments on any of the underlying assets or the payments or yield on the securities. This informarion
supersedes any prior versions hereof and will be deemed 10 be superseded by any subsequent versions (including, with respect to any description of the securities or
underlying assets. the information contained in the Offering Document ).




LEHMAN BROTHERS MORTGAGE BACKED SECURITIES

BoAMS 2002-D

To Maturity

Offered Certificates

Not Offered Hereunder

Est. Est. Prin. Expected Expected
Approx, WAL Window Final Ratings
Class Size " Interest — Principal Type (yr8) (mos) Maturity (S&P/ Moody's)

1-A-1 $282,263,000 Variable - Pass-thru @ 4.10 1-360 5/25/2032 AAA/Aaa
2-A-1 $78,773,000 Variable — Pass-thru - 4,11 1 -360 5/25/2032 AAA/Aaa

B-1 $5,042,000 Not Rated/Aa2
B-2 $2,801,000 Not Rated/A2
B-3 $2,054,000 . Not Rated/Baa2
B-4 $560,000 Not Rated/Ba2
B-5 $654,000 Not Rated/B2
B-6 $1,027,300 Not Rated/Not Rated
A-PO $322,756 Principal Only ¢ AAA/Aaa

(3

4)

Class sizes are subject to change.

For each Distribution Date occurring in the month of and prior to January 2007, interest will accrue on the certificates at a rate equal ro
the fixed rate applicable 1o such certificates. For each Distribution Date occurring in the month of February 2007 and prior 1o May
2007, interest will accrue on the certificates at a rate equal t0 the Adjusted Net WAC of the Group 1 Morigage Loans. For each
Distribution Date occurring in the month of or after May 2007, interest will accrue on the certificares at a rate equal to the weighted
average of the Net Mortgage Interest Rates of the Group | Mortgage Loans (based upon the Stated Principal Balances of the Group 1
Mortgage Louns on the due dare in the month preceding the month of such Distribution Dare).

For each Distribution Date occurring in the month of and prior 10 March 2009, interest will accrue on the certificates ar a rate equal 10
the fixed rate applicable 10 each such certificates. For each Distribution Date occurring in the month of April 2009. interest will accrue
on the certificates at a rare equal 10 the Adjusted Net WAC of the Group 2 Mortgage Loans. For each Distribution Date occurring in the
month of or after May 2009. interest will accrue on the certificates at a rate equal to the weighted average of the Net Morigage Interest
Rates of the Group 2 Mortgage Loans (based upon the Stated Principal Balances of the Group 2 Morigage Loans on the due date in the
month preceding the month of such Distribution Date ).

The Class A-PO Certificates are Principal Only Certificates and will be deemed for purposes of distriburions of principal to consist of
mwo Components. The Class 1-A-PO and Class 2-A-PO are Principal Only Componenis and will nor be entitled 1o distributions in
respect of interest except as provided below. The Components are not severable. For each Distribution Date occurring in the month of
or after May 2007. interest will accrue on the Class 1-A-PO Component at a rate equal 10 the weighted average of the Net Morigage
Interest Rates of the Group | Mortgage Loans (based upon the Stated Principal Balances of the Group 1 Mortgage Loans on the due
date in the month preceding the month of such Distribution Date). For each Distribution Date occurring in the month of or after May
2009. interest will accrue on the Class 2-A-PO Component at a rate equal to the weighted average of the Net Morigage Interest Rates of
the Group 2 Mortgage Loans (based upon the Stated Principal Balances of the Group 2 Morigage Loans on the due date in the month
preceding the month of such Distribution Datre ).

Thix information does not constitute either an aoffer 10 sell or a solicitation of an offer 10 buy any of the securities referred 10 herein. Offers 1o sell and -2
solicitations of offers to buy the securities are made only by, and this information must be read in conjunction with, the final Prospecius Supplement and the
reluted Prospectus or, if not registered under the securities laws, the final Offering Memorandum (the "Offering Documen:t”). Information contained herein
does not purport 10 be complete and is subject to the same qualifications and assumptions, and should be considered by investors oniy in the light of the
sanie warnings, lack of assurances and representations and other precautionary matiers, as disclosed in the Offering Document. Information regarding the
underlving asseis has been provided by the issuer of the securities or an affiliate thereof and has not been independently verified by Lehman Brothers Inc. or
any affiliate. The analyses contuined herein have been prepared on the basis of certain assumptions (including, in certain cases, ussumptions specified by
the recipient hereof) regarding paymenis, interest rates, losses und other matters. including, but not limited 1o, the assumptions described in the Offering
Document. Lehman Brothers Inc., and any of its affiliates, make no representation or warranty as to the actual rate or timing of payments on any of the
wnderlying ussets or the payments or yield on the securities. This information supersedes any prior versions hereof and will be deemed 10 be superseded by
oy suhsequent versions including. with respect to any description of the Securities or underlving assets. the information comtained in the Offering




LEHMAN BROTHERS MORTGAGE BACKED SECURITIES

To The Rate Reset Date #

Class Size Interest - Principal Type (yrs) (mos) Maturity (S&P/ Moody’s)

Offered Certificates .
1-A-1 $282,263,000 Variable — Pass-thru @ 2.89 1-59 4/25/2007 AAA/Aaa
2-A-1 $78,773,000 Variable - Pass-thru ¥ 3.38 1-83 4/25/2009 AAA/Aaa

Est. Est. Prin. Expected Expected
Approx. WAL Window Final Ratings

(1)
{2)

(3)

4)

Class sizes are subject 1o change.

For each Distribution Date occurring in the month of and prior 1o January 2007, interest will accrue on the certificates ar a rate equal to
the fixed rate applicable 10 such certificates. For each Distribution Date occurring in the month of February 2007 and prior 10 May
2007. interest will acerue on the certificates at a rate equal 10 the Adjusted Net WAC of the Group 1 Morigage Loans. For each
Distribution Date occurring in the month of or after May 2007, interest will accrue on the certificates ar a rate equal 10 the weighted
average of the Net Morigage Interest Rates of the Group 1 Mortgage Loans (based upon the Stated Principal Balances of the Group |
Mortgage Loans on the due date in the month preceding the month of such Distribution Date).

For each Distribution Date occurring in the month of and prior to March 2009, interest will accrue on the certificates ar a rare equal to
the fixed rate applicable to such certificates. For each Distribution Date occurring in the month of April 2009, interest will accrie on
the certificates ar a rate equal to the Adjusted Net WAC of the Group 2 Morigage Loans. For each Distribution Date occurring in the
month of or after May 2009, interest will accrue on the certificates at a rate equal to the weighted average of the Ner Morigage Inrerest
Rates of the Group 2 Mortgage Loans (based upon the Stated Principal Balances of the Group 2 Mortgage Loans on the due date in the
month preceding the month of such Distribution Date ).

Asswtnes any outstanding principal balance on the Class 1-A-1 Certificates will be paid in full on the Distribution Date occurring in the
month of April 2007 and assumes any owstanding principal balance on the Class 2-A-1 Certificates will be paid in full on the
Distribution Date occurring in the month of April 2009.

Thix information does not constitute either an offer 10 sell or a solicitation of an offer 10 buy any of the securities referred 10 herein. Offers 1o sell und

solicitations of offers 10 buy the securities are made only by, and this information must be read in conjunction with, the final Prospecius Supplement and the
reluted Prospectus or, if not registered under the securities luws, the final Offering Memorandum (the "Offering Document”). Information contained herein
does not purpori 10 be complete and iy subject to the same qualifications and assumptions, and should be considered by investors only in the light of the
same warnings, lack of assurances and represeniations and other precautionary matiers, as disclosed in the Offering Document. Information regarding the
underiving assets has been provided by the issuer of the securities or an affiliate thereof and has not been independently verified by Lehman Brothers Inc. or
any gffiliate. The analyses contained herein have been prepared on the basis of certain assumptions (including. in certain cases, assumptions specified by
the recipient hereof) regarding payments, interest rates. losses and other matiers, including. but not limited to, the assumptions described in the Offering
Document. Lehman Brothers Inc., and any of its affiliates, make no representaion or warranty as 1o the actual rate or timing of payments on any of the
underiving assets or the payments or ield on the securities. This information supersedes any prior versions hereof and will be deemed 10 be superseded by
any subhsegnent versions (including. veith respect to any description of the securities or underlving asyets, the information contained in the Offering




LEHMAN BROTHERS

MORTGAGE BACKED SECURITIES

Transaction:

Lead Manager (Book Runner):

Co-Managers.
Seller and Servicer:
Trustee:
Transaction Size:

Securities Offered:

Group | Collateral:

Group 2 Collateral:

Rating Agencies:

Expected Pricing Date:

Expected Closing Date:

Collection Period:

Distribution Date:

Cur-Off Date:

Senior Certificates:

Subordinate Certificates:

Preliminary Summary of Terms

Bank of America Mortgage Securities, Inc.
Mortgage Pass-Through Certificates, Series 2002-D

Banc of America Securities LL.C

Lehman Brothers Inc. and Bear, Stearns & Co. Inc.
Bank of America, N.A.

The Bank of New York

$373,497,057

$282,263,000 Class 1-A-1 Certificates
$ 78,773,000 Class 2-A-1 Certificates

5/1 Hybrid ARM Residential Mortgage Loans: fully amortizing, one-to-
four family, residential first lien mortgage loans. The Mortgage Loans
have a fixed interest rate for approximately 5 years and thereafter the
Mortgage Loans have a variable interest rate.

7/1 Hybrid ARM Residential Mortgage Loans: fully amortizing, one-to-
four family, residential first lien mortgage loans. The Mortgage Loans
have a fixed interest rate for approximately 7 years and thereafter the
Mortgage Loans have a variable interest rate.

Standard and Poor’s and Moody’s Investor Service, Inc. (Senior
Certificates) and Moody’s Investor Service, Inc. (Subordinate Certificates
except for the Class B-6 Certificates)

Week of May 13", 2002

May 23, 2002

The calendar month preceding the current Distribution Date

25" of each month, or the next succeeding Business Date
(First Payment Date: June 25, 2002)

May 1, 2002

Class 1-A-1, 2-A-1 and A-PO Component Certificates (the “Class A
Certificates”).

Class B-1, B-2, B-3, B-4, B-5 and B-6 Certificates (the “Class B
Certificates™). The Subordinate Certificates are not offered hereunder,

This information does not constitute either an offer 1o sell or a solicitation of an offer 10 buy any of the securities referred 1o herein. Offers 1o sell and -4
solicitationy of offers 1o buy the securities are made only by, and this information must be read in conjunction with, the final Prospectus Supplement and the
reluied Prospecius or, if not registered under the securities laws, the final Offering Memorandum (the "Offering Document”). Information contained herein
does not purport 10 be complete and is subject to the same qualifications and assumptions, and should be considered by investors only in the light of the
same warnings, lack of assurances and representations and other precautionary matters, as disclosed in the Offering Document. Information regarding the
inderlying assets hay been provided by the issuer aof the securities or an affiliate thereof and has not been independently verified by Lehnian Brothers Inc. or
any affiliate. The analyses contained herein have been prepared on the basis of certain assumptions (including, in ceriain cases, assumptions specified by
ihe recipient hereof) regarding payments, interest rates, losses and other matters, including, bui not limited to, the assumptions described in the Offering
Docimieni. Lehman Brothers Inc., and any of its affiliates, make no representation or warranty as to the acual rate or timing of paymenty on any of the
underiving assets or the payments or yield on the securities. This information supersedes any prior versions hereof and will be deemed 10 be superseded by
any sithsequent versions (including with respect 1w any description af the securities or underiving assets. the information contained in the Offering




LEHMAN BROTHERS MORTGAGE BACKED SECURITIES

Preliminary Summary of Terms

Group 1-A Certificates and 1-A-  Class 1-A-1 and Component: 1-A-PO
PO Component:

Group 2-A Certificates and Class ~ Class 2-A-1 and Component: 2-A-PO
2-A-PO Component:

Day Count: 30/360
Group | and Group 2 Prepayment 20% CPR
Speed.
Clearing: DTC, Clearstream and Euroclear
Corti i Original Certificate Minimum Incremental
ertificates. Form Denominations Denominations
Class 1-A-1 and 2-A-1 Book Entry $1,000 $1
Class A-PO and Book Entry $25,000 $1
Class B Certificates
SMMEA Eligibility: The Class A Certificates and the Class B-1 Certificate are expected to
constitute “mortgage related securities” for purposes of SMMEA.
ERISA Eligibiliry: All of the Certificates, except the Class B-4, Class B-5 and Class B-6
Certificates, are expected to be ERISA eligible.
Tax Structure: REMIC
Optional Clean-up Call: Any Distribution Date on or after which the Aggregate Principal Balance of

the Mortgage Loans declines to 10% or less of the Aggregate Principal
Balance as of the Cut-Off Date (“‘Cut-Off Date Pool Principal Balance™)

Principal. Principal will be allocated to the certificates according to the Priority of
Distributions: The Group 1 Senior Principal Distribution Amount will
generally be allocated to the Group 1-A Certificates (other than to Class 1-
A-PO that will receive principal based on the Group | Ratio Strip Principal
Amount) until their class balances have been reduced to zero. The Group 2
Senior Principal Distribution Amount will generally be allocated to the
Group 2-A Certificates (other than to Class 2-A-PO that will receive
principal based on the Group 2 Ratio Strip Principal Amount) until their
class balances have been reduced to zero. The Subordinate Principal
Distribution Amount will generally be allocated to the Subordinate
Certificates on a pro-rata basis but will be distributed sequentially in
accordance with their numerical class designations. After the class balance
of the Senior Certificates of a Group (other than the Class A-PO
Component of such Group) has been reduced to zero, certain amounts
otherwise payable to the Subordinate Certificates may be paid to the Senior
Certificates of the other Group (other than the Class A-PO Component of
such Group. (Please see the Priority of Distributions section.)

This information does not constitute either an offer 1o sell or a solicitation of an offer 10 buy any of the securities referred 1o herein. Offers 1o sell and -5
solicitationy of offers 10 buy the securities are made only by, and this information must be read in conjunction with, the final Prospectus Supplement and the
relaied Prospectus or, if not registered under the securities laws, the final Offering Memorandum (the "Offering Document”). Information contained herein
does not purport 10 be complete and is subject 1o the same qualifications and assumptions, and should be considered by investors only in the light of the
sume warnings. lack of assurances and representations and other precautionary matters, as disclosed in the Offering Document. Information regarding the
underlying ussels has been provided by the issuer of the securities or an affiliate thereof and has not been independenily verified by Lehman Brothers Inc. or
uny affiliate. The analyses contained herein have been prepared on the basis of certain assumptions (including. in ceriain cases, assumptions specified by
the recipient hereof) regarding pavments, interest rates, losses and other matters. including, but not limited to, the assumptions described in the Offering
Documeni. Lehmuan Brothers Inc., and any of its affiliates. make no representation or warranty as to the actual rate or timing of payments on any of the
underiving assets or the pavments or yield on the securities. This information supersedes any prior versions hereof and will be deemed to be superseded by
any sibseaent versions (including. with respect to any description of the sccurities or underlving assets. the information contained in the Offering
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Preliminary Summary of Terms

Interest Accrual: Interest will accrue on each class of Certificates (except for Class 1-A-PO
and Class 2-A-PO; interest will accrue on the Class 1-A-PO beginning in
April 2007 and on the Class 2-A-PO beginning in April 2009 and
thereafter) during each one-month period ending on the last day of the
month preceding the month in which each Distribution Date occurs (each,
an "Interest Accrual Period"). The initial Interest Accrual Period will be
deemed to have commenced on May 1, 2002. Interest which accrues on
such class of Certificates during an Interest Accrual Period will be
calculated on the assumption that distributions which reduce the principal
balances thereof on the Distribution Date in that Interest Accrual Period are
made on the first day of the Interest Accrual Period.

Administrative Fee: The Administrative Fees with respect to the Trust are payable out of the
interest payments received on each Mortgage Loan. The "Administrative
Fees" consist of (a) servicing compensation payable to the Servicer in
respect of its servicing activities (the "Servicing Fee'') and (b) fees paid to
the Trustee. The Administrative Fees will accrue on the Stated Principal
Balance of each Mortgage Loan at a rate (the "'Administrative Fee Rate'")
equal to the sum of the Servicing Fee for such Mortgage Loan and the
Trustee Fee Rate. The Trustee Fee Rate will be 0.0040% per annum. In
the month of and prior to the Distribution Date in April 2007, the Servicing
Fee Rate for Group 1 Mortgage Loans will be the per annum rate equal to
(1) the related Mortgage Interest Rate on the Closing Date less (ii) the sum
of [ %] and the Trustee Fee Rate; provided, however, that the Servicing
Fee Rate will not be less than 0.250% per annum with respect to any
Mortgage Loan. In the month of and prior to the Distribution Date in April
2009, the Servicing Fee Rate for Group 2 Mortgage Loans will be the per
annum rate equal to (i) the related Mortgage Interest Rate on the Closing
Date less (i1) the sum of [ %] and the Trustee Fee Rate;, provided,
however, that the Servicing Fee Rate will not be less than 0.250% per
annum with respect to any Mortgage Loan. In the month of and after the
Distribution Date in May 2007 for the Group 1 Mortgage Loans and May
2009 with respect to the Group 2 Mortgage Loans, the Servicing Fee Rate
will equal 0.250% per annum for each related Mortgage Loan.

Adjusted Net WAC: The Adjusted Net WAC of the Mortgage Loans of each Loan Group is
equal to (A) the sum of the product, for each Mortgage Loan of such Loan
Group, of (i) the Net Mortgage Interest Rate for such Mortgage Loan
multiplied by (ii) the Stated Principal Balance of such Mortgage Loan on
the due date of the month preceding the month of such Distribution Date
divided by (B) the sum of the product of, for each Mortgage Loan of such
Loan Group, of (i) the Non-Ratio Strip Percentage for such Mortgage Loan
multiplied by (ii) the Statéd Principal Balance of such Mortgage Loan on
the due date of the month preceding the month of such Distribution Date.

Thiy i/y‘z')rma?'i(m doeys not constinte either an offer to sell or a solicitation of an offer 10 buy any of the securities referred 10 herein. Offers 1o sell und -6
yolicitations af offers 10 buy the securities are made only by, and this information nust be read in conjunction with, the final Prospectus Supplement and the
related Prospectus or, if not registered under the securities luws, the final Offering Memorandum (the "Offering Document”). Information contuined herein
dves not purport 1o be complete and is subject to the same qualifications and assumptions, and should be considered by investors only in the light of the
same warnings, lack of assurances und representations dnd other precawtionary matters, as disclosed in the Offering Document. Information regarding the
underiving assets has been provided by the issuer of the securities or an affiliate thereof und has not been independently verified by Lehman Brothers Inc. or
uny dffiliate. The analyses contained herein have been prepared on the basis of certain assumpiions (including, in certain cases. assumptions specified by
the recipient hereof) regarding payments, interest rates, losses and other matters, including, but not limited 10, the assumptions described in the Offering
Document. Lehman Brothers Inc., and any of its affiliates, make no representation or warranty as 1o the actual rate or timing of payments on any of the
underlying ussets or the payments or yield on the securities. This information supersedes any prior versions hereof and will be deemed 10 be superseded by
v subsequent versions (including. with respect 1o any description of the securities or underlyving assets, the information comained in the Offering
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Preliminary Summary of Terms

Group | Pool The Group 1 Pool Distribution Amount with respect to any Group 1 Mortgage
Distribution Amount: Loans on any Distribution Date will be equal to the sum of (i) all scheduled
installments of interest (net of the related Servicing Fee) and principal corresponding
to the related Collection Period, together with any advances in respect thereof or any
compensating interest; (ii) all proceeds of any primary mortgage guaranty insurance
policies and any other insurance policies with respect to the Group 1 Mortgage
Loans, to the extent such proceeds are not applied to the restoration of the related
mortgaged property or released to the mortgagor in accordance with the Servicer’s
normal servicing procedures and all other cash amounts received and retained in
connection with the liquidation of defaulted Group 1 Mortgage Loans, by
foreclosure or otherwise (collectively, "Group 1 Liquidation Proceeds'), during the
related Collection Period (in each case, net of unreimbursed expenses incurred in
connection with a liquidation or foreclosure and unreimbursed advances, if any);
(iii) all partial or full prepayments corresponding to the related Collection Period,
and (iv) any substitution adjustment payments in connection with any defective
mortgage loan received with respect to such Distribution Date or amounts received
in connection with the optional termination of the Trust as of such Distribution Date,
reduced by amounts in reimbursement for advances previously made and other
amounts as to which the Servicer is entitled to be reimbursed pursuant to the Pooling
Agreement. The Group 1 Pool Distribution Amount will not include any profit
received by the Servicer on the foreclosure of a Group 1 Mortgage Loan. Such
amounts, if any, will be retained by the Servicer as additional servicing

compensation.
Group 2 Pool The Group 2 Pool Distribution Amount with respect to any Group 2 Mortgage
Distribution Amount: Loans on any Distribution Date will be equal to the sum of (i) all scheduled

installments of interest (net of the related Servicing Fee) and principal corresponding
to the related Collection Period, together with any advances in respect thereof or any
compensating interest; (ii) all proceeds of any primary mortgage guaranty insurance
policies and any other insurance policies with respect to the Group 2 Mortgage
Loans, to the extent such proceeds are not applied to the restoration of the related
mortgaged property or released to the mortgagor in accordance with the Servicer’s
normal servicing procedures and all other cash amounts received and retained in
connection with the liquidation of defaulted Group 2 Mortgage Loans, by
foreclosure or otherwise (collectively, ""Group 2 Liquidation Proceeds'), during the
related Collection Period (in each case, net of unreimbursed expenses incurred in
connection with a liquidation or foreclosure and unreimbursed advances, if any);
(ifi) all partial or full prepayments corresponding to the related Collection Period;
and (iv) any substitution adjustment payments in connection with any defective
mortgage loan received with respect to such Distribution Date or amounts received
in connection with the optional termination of the Trust as of such Distribution Date,
reduced by amounts in reimbursement for advances previously made and other
amounts as to which the Servicer is entitled to be reimbursed pursuant to the Pooling
Agreement. The Group 2 Pool Distribution Amount will not include any profit
received by the Servicer on the foreclosure of a Group 2 Mortgage Loan. Such
amounts, if any, will be retained by the Servicer as additional servicing
compensation.

This information does not constitute either an offer 1o sell or a solicitation of an offer 1o buy any of the securities referred 1o herein. Offers 1o sell and -7
salicitations of offers 1o buy the securities are made only by, and 1his information must be read in conjunction with, the final Prospectus Supplement and the
reluted Prospecius or. if not regisiered under the securities luws, the final Offering Memaorandum (the "Offering Document”). Information contained herein
does not purport to be complete and is subject to the same qualifications and assumptions, and should be considered by investors only in the light of the
sunte warnings, luck of assurances and representations and other precautionary maiters, as disclosed in the Offering Document. Information regarding the
underlving ussets has been provided by the issuer of the securities or an affiliate thereof and has not been independently verified by Lehman Brothers Inc. or
anvy affiliate. The analyses contained herein have been prepured on the basis of certain assumptions (including, in certain cases. assumptions specified by
the recipient hereof) regarding payments. interest rates, losses and other matters, including, but not limited to, the assumptions described in the Offering
Document. Lehman Brothers Inc., and any of its affiliates, make no representation or warranty as 10 the actual rate or timing of payments on any of the
underlving assets or the payments or vield on the securities. This information supersedes any prior versions hereof and will be deemed to be superseded by
anv subsequent versions tincluding. with respect io any dexcription of the securities or underiving assets. the informaiion contained in the Offering
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Group | Senior Percentage:

Group | Subordinated
Percentage:

Group 2 Senior Percentage.

Group 2 Subordinated
Percentage:

Preliminary Summary of Terms

For any Distribution Date, immediately prior to such date, (i) the aggregate
principal balance of the Group 1-A Certificates (other than the Class 1-A-
PO Component) divided by (ii) the aggregate principal balance of the Non-
Ratio Strip Percentage of the Group 1 Mortgage Loans.

For any Distribution Date the percentage equal to 100% minus the Group 1
Senior Percentage for such date.

For any Distribution Date, immediately prior to such date, (i) the aggregate
principal balance of the Group 2-A Certificates (other than the Class 2-A-
PO Component) divided by (ii) the aggregate principal balance of the Non-
Ratio Strip Percentage of the Group 2 Mortgage Loans.

For any Distribution Date the percentage equal to 100% minus the Group 2
Senior Percentage for such date.

This informaiion does not constitute either an offer 10 sell or a solicitation of an offer 10 buy any of the securities referred 1o herein. Offers o sell and -8
solicitations of offery 1o buy the securities are made only by, and this information must be read in conjunction with, the final Prospectus Supplement and the
reluted Prospectus or, if not registered under the securities laws, the final Offering Memaorandum (the "Offering Document”). Information contained herein
dues not purport (o be complete und is subject 1o the sume qualifications and assumptions, and should be considered by investors only in the light of the

same warnings, lack of assurances and representations and other precautionary matiers, as disclosed in the Offering Document, Information regarding the
underlving asseis has been provided by the issuer of the securities or an affiliate thereof and has not been independently verified by Lehman Brothers Inc. or
any gffiliute. The analvses contained herein have been prepared on the basis of certain assumptions (including. in certain cases, ussumpiions specified by

the recipient hereof) regarding payments, interest rates. losses and other matters, including, but not limited to, the assumptions described in the Offering
Daocument. Lehman Brothers Inc.. and any of its affiliates. make no representation or warranty as 10 the actual rate or timing of paymenis on any of the
underlving asseis or the pavments or yield on the securities, This information supersedes any prior versions hereof und will be deemed 10 be superseded by
v ubsequeent versions tincluding. with respect to any description of the securities or underlying assets. the information contained in the Offering
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Preliminary Summary of Terms
Group 1 and Group 2 Senior For the following Distribution Dates, will be as follows:
Prepayment Percentage:

Distribution Date Group 1 and 2 Senior Prepayment %
June 2002 through May 2009 100%;

June 2009 through May 2010 the applicable Group 1 or Group 2 Senior
Percentage plus, 70% of the applicable
Group 1 or Group 2 Subordinate
Percentage;

June 2010 through May 2011 = the applicable Group 1 or Group 2 Senior
Percentage plus, 60% of the applicable
Group 1 or Group 2 Subordinate
Percentage;

June 2011 through May 2012 the applicable Group 1 or Group 2 Senior
Percentage plus, 40% of the applicable
Group 1 or Group 2 Subordinate
Percentage;

June 2012 through May 2013 the applicable Group 1 or Group 2 Senior
Percentage plus, 20% of the applicable
Group 1 or Group 2 Subordinate
Percentage;

June 2013 and thereafter the applicable Group 1 or Group 2 Senior
Percentage;

provided, however,

(1) if on any Distribution Date a fraction equal to the sum of (a) the
Group 1-A Certificates Balances and (b) the Group 2-A Certificates
Balances divided by the sum of the aggregate Non-Ratio Strip
Percentages of the principal balances of the Group 1 Mortgage Loans and
the aggregate Non-Ratio Strip Percentages of the principal balances of
the Group 2 Mortgage Loans exceeds a fraction equal to the sum of (x)
the Group 1-A Certificates Balances and (y) the Group 2-A Certificates
Balances divided by the sum of the aggregate Non-Ratio Strip
Percentages of the principal balances of the Group 1 Mortgage Loans and
the aggregate Non-Ratio Strip Percentages of the principal balances of
the Group 2 Mortgage Loans as of the Closing Date,

This information does not constitute either an offer o sell or u solicitation of an offer 10 buy any of the securities referred 10 herein. Offers 10 sell and -
solicitations of offers 1o buy the securities are made only by, and this information must be read in conjunction with, the final Prospectus Supplement and the
relaied Prospectus or. if not registered under the securities laws, the final Offering Memorandum (the "Offering Documemnt”). Information contained herein
does not purport 1o be complete and is subject to the same gualifications and assumptions, and should be considered by investors only in the light of the
sante warnings. lack of assurances and representations dnd other precautionary matters, as disclosed in the Offering Document. Information regarding the
underlving assety hay been provided by the issuer of the securities or an affiliate thereof and has not been independenily verified by Lehman Brothers Inc. or
any affiliate. The unalyses contained herein have been prepared on the basis of certain assumptions (including, in certain cases. assumptions specified by
the recipient hereof) regarding payments, interest rates, losses and other matters, including, but not limited 10, the assumptions described in the Offering
Document. Lehman Brothers Inc., and any of its affiliates, make no representation or warranty as to the actual raie or timing of payments on any of the
wnderlving assets or the payments or yield on the securities. This information supersedes any prior versions hereof and will be deemed 10 be superseded by
v vubsequent versions tincluding with vespect to any description of the securities or underlving assets. the information contained in the Offering
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Preliminary Summary of Terms

Ner Mortgage Interest Rate:

(ii) if on any Distribution Date prior to the June 2005 Distribution Date,
prior to giving effect to any distributions, a fraction equal to the sum of
(a) the aggregate principal balance of the Subordinated Percentage of the
Non Ratio Percentage of the Group 1 Mortgage Loans and (b) the
aggregate principal balance of the Subordinated Percentage of the Non
Ratio Percentage of the Group 2 Mortgage Loans for such Distribution
Date divided by the sum of the aggregate Non-Ratio Strip Percentages of
the principal balances of the Group 1 Mortgage Loans and the aggregate
Non-Ratio Strip Percentages of the principal balances of the Group 2
Mortgage Loans is greater than or equal to a fraction equal to twice the
sum of (x) the aggregate principal balance of the Subordinated
Percentage of the Non Ratio Percentage of the Group 1 Mortgage Loans
and (y) the aggregate principal balance of the Subordinated Percentage of
the Non Ratio Percentage of the Group 2 Mortgage Loans divided by the
sum of the aggregate Non-Ratio Strip Percentages of the principal
balances of the Group 1 Mortgage Loans and the aggregate Non-Ratio
Strip Percentages of the principal balances of the Group 2 Mortgage
Loans as of the Closing Date, then the Group 1 and Group 2 Senior
Prepayment Percentage for such Distribution Date will equal the Group 1|
and Group 2 Senior Percentage plus 50% of the Group 1 and Group 2
Subordinate Percentage, and

(iii) if on or after the June 2005 Distribution Date, prior to giving effect
to any distributions, the sum of (a) the aggregate principal balance of the
Subordinated Percentage of the Non Ratio Percentage of the Group 1
Mortgage Loans and (b) the aggregate principal balance of the
Subordinated Percentage of the Non Ratio Percentage of the Group 2
Mortgage Loans for such Distribution Date divided by the sum of the
aggregate Non-Ratio Strip Percentages of the principal balances of the
Group 1 Mortgage Loans and the aggregate Non-Ratio Strip Percentages
of the principal balances of the Group 2 Mortgage Loans is greater than
or equal to a fraction equal to twice the sum of (x) the aggregate principal
balance of the Subordinated Percentage of the Non Ratio Percentage of
the Group 1 Mortgage Loans and (y) the aggregate principal balance of
the Subordinated Percentage of the Non Ratio Percentage of the Group 2
Mortgage Loans divided by the sum of the aggregate Non-Ratio Strip
Percentages of the principal balances of the Group 1 Mortgage Loans and
the aggregate Non-Ratio Strip Percentages of the principal balances of
the Group 2 Mortgage Loans as of the Closing Date, then the Group 1
and Group 2 Senior Prepayment Percentage for such Distribution Date
will equal the Group 1 and Group 2 Senior Percentage.

As to any Mortgage Loan and Distribution Date, such Mortgage Loan’s
Mortgage Interest Rate thereon on the first day of the month proceeding the
month of the related Distribution Date reduced by the Servicing Fee Rate
applicable to each Mortgage Loan and the Trustee Fee Rate.

This information does not constitute either an offer 1o sell or a solicitation of an offer to buy any of the securities referred to herein. Offers to sell und 10
soliciiationy of offers 1o buy the securities are made only by. and this information must be read in conjunction with, the final Prospectus Supplement and the
related Prospectus or. if not registered under the securities laws, the final Offering Memorandum (the "Offering Document”). Information comained herein
does not purport 10 be complete and is subject 1o the same gqualificarions and assumptions. and should be considered by investors only in the light of the
same warningys, lack of ussurances and representations and other precawtionary matiers, as disclosed in the Offering Document. Information regarding the
underlyving assets has been provided by the issuer of the securities or an dffiliate thereof and has not been independenily verified by Lehman Brothers Inc. or
any uffiliate. The analyses contuined herein have been prepared on the basiy of certain assumptions (including, in certain cases, assumptions specified by
the recipient hereof) regarding paymenis. interest rates, losses and other matiers, including. but not limited 10, the assumptions described in the Offering
Document. Lehman Brothers Inc., and any of its affiliates, make no representation or warranty as 1o the actual rate or timing of payments on any of the
underlving assets or the paymenty or vield on the securities. This informaiion supersedes any prior versions hereof and will be deemed 10 be superseded by
v b cgiresit versions (inclidine, with respect 1o any deseriprion of the securities or underlying axyets. the information conuined in the Offering




LEHMAN BROTHERS

MORTGAGE BACKED SECURITIES

Preliminary Summary of Terms

Group I Discount Mortgage
Loan:

Group 1 Premium Mortgage
Loan:

Group 2 Discount Mortgage
Loan:

Group 2 Premium Mortgage
Loan:

Non-Ratio Strip Percentage:

Ratio Strip Percentage:

Group 1 Ratio Strip Principal
Amount:

Any Group 1 Mortgage Loan with a Net Mortgage Interest Rate on the
closing date that is less than [ %] per annum.

Any Group 1 Mortgage Loan with a Net Mortgage Interest Rate on the
closing date that is equal to or greater than [ %] per annum,

Any Group 2 Mortgage Loan with a Net Mortgage Interest Rate on the
closing date that is less than [ %] per annum.

Any Group 2 Mortgage Loan with a Net Mortgage Interest Rate on the
closing date that is equal to or greater than [ %] per annum.

As to any Group 1 Discount Mortgage Loan, a fraction (expressed as a
percentage), the numerator of which is the Net Mortgage Interest Rate of
such Group 1 Discount Mortgage Loan on the closing date and the
denominator of which is [ %]. As to any Group 2 Discount Mortgage
Loan, a fraction (expressed as a percentage), the numerator of which is the
Net Mortgage Interest Rate of such Group 2 Discount Mortgage Loan on
the closing date and the denominator of which is [ %]. As to any
Mortgage Loan that is not a Discount Mortgage Loan, 100%.

~ As to any Discount Mortgage Loan, 100% minus the Non-Ratio Strip

Percentage for such Mortgage Loan. As to any Mortgage Loan that is not
a Discount Mortgage Loan, 0%.

As to any Distribution Date, the sum of the applicable Ratio Strip
Percentage of (a) the principal portion of each Group 1 Monthly Payment
(without giving effect to payments to certain reductions thereof due on
each Group ! Mortgage Loan on the related Due Date), (b) the Stated
Principal Balance, as of the date of repurchase, of each Group 1 Mortgage
Loan that was repurchased by the related Seller or the Depositor pursuant
to the Pooling and Servicing Agreement as of such Distribution Date, (c)
any substitution adjustment payments in connection with any defective
Group 1 Mortgage Loan received with respect to such Distribution Date,
(d) any liquidation proceeds allocable to recoveries of principal of Group
1 Mortgage Loans that are not yet liquidated Mortgage Loans received
during the calendar month preceding the month of such Distribution Date,
(e) with respect to each Group 1 Mortgage Loan that became a liquidated
Mortgage Loan during the calendar month preceding the month of such
Distribution Date, the amount of liquidation proceeds allocable to
principal received with respect to such Group 1 Mortgage Loan during the
calendar month preceding the month of such Distribution Date with
respect to such Group 1 Mortgage Loan and (f) all Principal Prepayments
on Group 1 Mortgage Loans received during the calendar month
preceding the month of such Distribution.

Thiy information does not constitute either an offer 1o sell or u solicitation of an offer 10 buy any of the securities referred to herein. Offers to sell and 11
solicitations of offers 1o buy the securities are made only by, and this information must be read in conjunction with, the final Prospectus Supplement and the
refated Prospectus or. if not registered under the securiiies laws, the final Offering Memorandum (the "Offering Document”). Information contained herein
does not purport 1o be complete and is subject 10 the sume qualifications and assumptions, and should be considered by invesiors only in the light of the
yanie warnings. lack of assurances and representations and other precautionary matters, as disclosed in the Offering Document. Information regarding the
underlving assets has been provided by the issuer of the securities or an affiliate thereof and has not been independently verified by Lehman Brothers Inc. or
anv affiliate. The analyses contained herein huve been prepared on the basis of certain assumptions (including, in certain cases, assumptions specified by
the recipient hereof) regarding puvments, interest rates, losses and other matters, including. but not limited to, the assumptions described in the Offering
Docinment. Lehman Brothery Inc., and any of its affiliates, make no representation or warranly as io the actual rate or timing of payments on any of the
underiving avsels or the paymenis or yield on the securities. Thiv information supersedes any prior versions hereof and will be deemed 10 be superseded by
anv subseguent versions fdncluding with respect 1o any description of the securities or underlving assets, the informarion contained in the Offering
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Preliminary Summary of Terms

Group 2 Ratio Strip Principal As to any Distribution Date, the sum of the applicable Ratio Strip

Amount: ‘ Percentage of (a) the principal portion of each Group 2 Monthly Payment
(without giving effect to payments to certain reductions thereof due on
each Group 2 Mortgage Loan on the related Due Date, (b) the Stated
Principal Balance, as of the date of repurchase, of each Group 2 Mortgage
Loan that was repurchased by the related Seller or the Depositor pursuant
to the pooling and Servicing Agreement as of such Distribution Date, (c)
any substitution adjustment payments in connection with any defective
Group 2 Mortgage Loan received with respect to such Distribution Date,
(d) any liquidation proceeds allocable to recoveries of principal of Group
2 Mortgage Loans that are not yet liquidated Mortgage Loans received
during the calendar month preceding the month of such Distribution Date,
(e) with respect to each Group 2 Mortgage Loan that became a liquidated
Mortgage Loan during the calendar month preceding the month of such
Distribution Date, the amount of liquidation proceeds allocable to
principal received with respect to such Group 2 Mortgage Loan during the
calendar month preceding the month of such Distribution Date with
respect to such Group 2 Mortgage Loan and (f) all Principal Prepayments
on Group 2 Mortgage Loans received during the calendar month
preceding the month of such Distribution

Group 1 Senior Principal As to any Distribution Date, the sum of (i) the Group 1 Senior Percentage

Distribution Amount: of the applicable Non-Ratio Strip Percentage of all amounts described in
clauses (a) through (d) of the definition of “Group 1 Ratio Strip Principal
Amount” for such Distribution Date and (ii) the Group 1 Senior
Prepayment Percentage of the applicable Non-Ratio Strip Percentage of
the amounts described in clauses (e) and (f) of the definition of “Group 1
Ratio Strip Principal Amount” for such Distribution Date subject to
certain reductions due to losses.

Group 2 Senior Principal As to any Distribution Date, the sum of (i) the Group 2 Senior Percentage

Distribution Amount: of the applicable Non-Ratio Strip Percentage of all amounts described in
clauses (a) through (d) of the definition of “Group 2 Ratio Strip Principal
Amount” for such Distribution Date and (ii) the Group 2 Senior
Prepayment Percentage of the applicable Non-Ratio Strip Percentage of
the amounts described in clauses (e) and (f) of the definition of “Group 2
Ratio Strip Principal Amount” for such Distribution Date subject to
certain reductions due to losses. ‘

Thix information does not constitute either an offer 1o sell or a solicitation of an offer to buy any of the securities referred 10 herein. Ofters io sell and 12
solicitations of offers 10 buy the securities are made only by, and this information must be read in conjunction with. the final Prospectus Supplemeni and the
relaied Prospectus or, If not registered under the securities laws, the final Offering Memorandum (the "Offering Document"). Information contained herein
does not purport to be complete and is subject 10 the same qualifications and assumptions, and should be considered by investors only in the light of the
sante warnings, lack of assurances and representations and other precawtionary matters. as disclosed in the Offering Documeni. Information regarding the
underlying assets has been provided by the issuer of the securities or an affiliate thereof and has not been independently verified by Lehman Brothers Inc. or
any affiliate. The analyses contained herein have been prepared on the basis of certain assumptions (including, in certain cases. assumptions specified by
the recipient hereof) regarding payments, interest rates, loyses and other matters, including, but not limited 10, the assumptions described in the Offering
Document. Lehman Brothers Inc., and any of its affiliates, make no representation or warranry as to the actual rate or timing of payments on any of the
underiving assels or the puyments or yield on the securities. This information supersedes any prior versions hereof and will be deemed 10 be superseded by
cny subsequent versions fncluding. with respect 1o any deseription of the securities or underiving asxets. the information contained in the Offering
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Preliminary Summary of Terms

Subordinate Principal With respect to any Distribution Date, an amount equal to the sum of: (A)

Distribution Amount: (i) the Group 1 Subordinate Percentage of the applicable Group 1 Non-
Ratio Strip Percentage of all amounts described in clauses (a) through (d)
of the definition of “Group 1 Ratio Strip Principal Amount” for such
Distribution Date and (ii) the Group 1 Subordinate Prepayment Percentage
of the applicable Group 1 Neon-Ratio Strip Percentage of the amounts
described in clauses (e) and (f) of the definition of “Group 1 Ratio Strip
Principal Amount” for such Distribution Date subject to certain reductions
due to losses and (B) the Group 2 Subordinate Percentage of the
applicable Group 2 Non-Ratio Strip Percentage of all amounts described
in clauses (a) through (d) of the definition of “Group 2 Ratio Strip
Principal Amount” for such Distribution Date and (ii) the Group 2
Subordinate Prepayment Percentage of the applicable Group 2 Non-Ratio
Strip Percentage of the amounts described in clauses (e) and (f) of the
definition of “Group 2 Ratio Strip Principal Amount” for such
Distribution Date subject to certain reductions due to losses.

Class 1-A-PO Deferred Amount: As to any Distribution Date prior to the Senior Credit Support Depletion
Date, the aggregate of the applicable Ratio Strip Percentage of each
Realized Loss to be allocated to the Class 1-A-PO Component on such
Distribution Date or previously allocated to the Class 1-A-PO Component
and not yet distributed to the Class 1-A-PO Component. Class 1-A-PO
Deferred Amounts will be payable to the holders of the Class 1-A-PO
Component from amounts otherwise distributable as principal to the
Subordinated Certificates, in reverse order of priority beginning with the
Class B-6 Certificates.

Class 2-A-PO Deferred Amount: As to any Distribution Date prior to the Senior Credit Support Depletion
Date, the aggregate of the applicable Ratio Strip Percentage of each
Realized Loss to be allocated to the Class 2-A-PO Component on such
Distribution Date or previously allocated to the Class 2-A-PO Component
and not yet distributed to the Class 2-A-PO Component. Class 2-A-PO
Deferred Amounts will be payable to the holders of the Class 2-A-PO
Component from amounts otherwise distributable as principal to the
Subordinated Certificates, in reverse order of priority beginning with the
Class B-6 Certificates.

This information does not constitute either an offer 1o sell or a solicitation of an offer 1o buy any of the securities referred to herein. Offers to sell and -13
solicitaiions of offers 1o buy the securities are made only by, and this information must be read in conjunction with, the final Prospecius Supplemeni and the
related Prospecius or, if not registered under the securities laws., the final Offering Memorandum (the "Offering Document”). Informaiion contained herein
does not purport 1o be complete and is subject 1o the sume qualifications and assumptions, and should be considered by investors only in the light of the
sume warnings, lack of assurances and representations and other precautionary matters, as disclosed in the Offering Document. Information regarding the
underlying assets has been provided by the issuer of the securities or an affiliate thereof and has not been independently verified by Lehmun Brothers Inc. or
any affifiaie. The analyses contained herein have been prepared on the basis of certain assumptions (including, in certain cases. assumptions specified by
the recipient hereof) regarding payments. interest rates, losses and other matters, including, but not limited 10, the assumptions described in the Offering
Document. Lehman Brothers Inc., and any of its affiliates, make no representation or warranty as io the actual rate or timing of payments on any of the
underiving avsets or the payments or yield on the securities. This information supersedes any prior versions hereof and will be deemed to be superseded by
anv ithsequent versions (including. with respect w any description of the securities or underlving assets. the information contained in the Offering




LEHMAN BROTHERS MORTGAGE BACKED SECURITIES

Credit Support .

Credit support for the Offered Certificates is provided by subordination. The Subordinate Certificates are cross-collateralized
and the Subordinate Certificates provide credit support to the Senior Certificates. Please see the diagram below. Additional
credit enhancement is provided by the allocation of all principal prepayments to the Senior Certificates (other than the Class
A-PO Certificates), subject to certain exceptions, for the first seven years and the disproportionately greater allocation of
prepayments to the Senior Certificates (other than the Class A-PO Certificates) over the following four years. The
disproportionate allocation of prepayments will accelerate the amortization of those Senior Certificates relative to the
amortization of the Subordinate Certificates. As a result, the credit support percentage for the Class A Certificates should be
maintained and may be increased during the first eleven years.

Subordination of Class B Certificates
Class A A
(Credit Support 3.25%)
Class B-1
(Credit Support 1.90%)
Class B-2
Priority of (Credit CSIUPP(}’;‘; :15%) Order of
ass B-’
Payment (Credit Support 0.60%) Loss
Class B-4 Allocation
(Credit Support 0.45%)
Class B-5
(Credit Support 0.275%)
Class B-6
v (Credit Support 0.00%)

Priority of Distributions
Distributions will be made on each Distribution Date from the each applicable Pool Distribution Amount in the following
order of priority:

Group 1 Pool Distribution Amount Group 2 Pool Distribution Amount
[ First, to the Trustee l | First, to the Trustee |
Second, to Group 1-A Certificates and Second, to Group 2-A Certificates and Class 2-
Class 1-A-PO Component to pay Interest A-PO Component to pay Interest
Third, to Class 1-A-1 and Class [-A-PO Third, to Class 2-A-1 and Class 2-A-PO
Component to pay Principal CO“‘PO"‘C““‘O pay Principal

v

Fourth, to Class 2-A-PO Component to pay
any applicable Class 2-A-PO Component
Deferred Amounts

Fourth, to Class 1-A-PO Component to pay
any applicable Class 1-A-PO Component
Deferred Amounts

Fifth, sequentially, to each class of Subordinate Certificates, subject to any payments to the Class A

Certificates due to cross-collateralization, to pay Interest and Principal in the order of numerical class
designations, beginning with Class B-1, until each class balance is zero

'

Sixth, to the residual certificate, any remaining amounts

This information does not constitute either an offer tw sell or a solicitation of an offer 1o buy any of the securities referred 10 herein. Offers to sell and -14
soliciiariony of offers 10 buy the securities are made only by, and this information must be read in conjunction with, the final Prospectus Supplement and the
refated Prospecius or, if not regisiered under the securities luws, the final Offering Memorandum (the "Offering Document"). Information contained herein
does nor purport 10 be complete and is subject 0 the same qualifications and assumptions. and should be considered by investors only in the light of the
same warnings, lack of assurances and representations and other precautionary matters, as disclosed in the Offering Document. Information regarding the
underlving assels has been provided by the issuer of the securities or un affiliate thereof and has not been independenily verified by Lehman Brothers Inc. or
any affiliate. The analyses contained herein have been prepared on the basis of certain assumptions (including, in certain cases, assumptions specified by
the recipient hereof) regarding pavments. interest rates, losses and other matters, including, but not limited 10, the assumpitions described in the Offering
Docttment. Lehmuan Brothers Inc., and any of its affiliates. make no represeniation or warranty as 1o the actual rate or timing of payments on any of the
underlying assets or the payments or yield on the securities. This information supersedes any prior versions hereof and will be deemed 10 be superseded by
any swhsequent versions (neluding. with respect 1o any descripiion of the securities or underlving assets. the information contained in the Offering




LEHMAN BROTHERS MORTGAGE BACKED SECURITIES

Bond Summary to Maturity

1-A-1
CPR 5% 10% 15% 20% 25% 35% 50%
Yield at 100-00 4.904 4.968 5.016 5.051 5.072 5.082 5.031
Average Life (Years) 11.269 7.459 5.372 4,101 3.257 2.224 1.408
Modified Duration 7.514 5.413 4.151 3.319 2.729 1.954 1.288
First Principal Payment Date 6/25/02  6/25/02  6/25/02  6/25/02  6/25/02  6/25/02  6/25/02
Last Principal Payment Date 5/25/32  5/25/32  5/25/32  5/25/32  5/25/32  5/25/32  5/25/32
Principal Payment Window (Months) 360 360 360 360 360 360 360

2-A-1
CPR 5% 10% 15% 20% 25% 35% 50%
Yield at 100-00 5.251 5.359 5.434 5.481 5.507 5.509 5.437
Average Life (Years) 11.331] 7.491 5.389 4.111 3.262 2.226 1.408
Modified Duration 7.296 5.283 4.071 3.268 2.695 1.936 1.280
First Principal Payment Date 6/25/02  6/25/02  6/25/02  6/25/02  6/25/02  €/25/02  6/25/02
Last Principal Payment Date 5/25/32  5/25/32  5/25/32  5/25/32  5/25/32  5/25/32  5/25/32
Principal Payment Window (Months) 360 360 360 360 360 360 360

Bond Summary to Rate Reset Date” ?

1-A-1
CPR 5% 10% 15% 20% 25% 35% 50%
Yield at 100-00 5.222 5.210 5.196 5.181 5.164 5.122 5.040
Average Life (Years) 4218 3.721 3.279 2.894 2.553 1.987 1.368
Modified Duration 3.660 3.249 2.881 2.559 2.273 1.793 1.260
First Principal Payment Date 6/25/02  6/25/02  6/25/02  6/25/02  6/25/02  6/25/02  6/25/02
Last Principal Payment Date 4/25/07  4/25/07  4/25/07  4RSAT  4/25/07  4/25/07  4/25/07
Principal Payment Window (Months) 59 59 59 59 59 59 59

2-A-1
CPR 5% 10% 15% 20% 25% 35% 50%
Yield at 100-00 5.655 5.640 5.624 5.606 5.586 5.536 5.441
Average Life (Years) 5.568 4.688 3.968 3.378 2.885 2.130 1.399
Modified Duration 4.565 3.894 3.338 2.877 2.488 1.881 1.274
First Principal Payment Date 6/25/02  6/25/02  6/25/02  6/25/02  6/25/02  6/25/02  6/25/02
Last Principal Payment Date 4/25/09  4/25/09  4/25/09  4£25/09  4/25/09  4/25/09  4/25/09
Principal Payment Window (Months) 83 83 83 83 83 83 83

Thix information doey not constitute either an offer 1o sell or a solicitation of an offer 10 buy any of the securities referred 10 herein. Offers o sell and -15
solicitations of offers 10 buy the securities are made only by, and this information must be read in conjunction with, the final Prospectus Supplement and the
related Prospectus or, if not registered under the securities laws, the final Offering Memorandum (the "Offering Document”). Informaiion contained herein
does not purport (0 be complete and is subject 10 the same qualifications and assumpiions. and should be considered by investors only in the light of the
same warnings, lack of assurances and representations and other precautionary matiers, as disclosed in the Offering Document. Information regarding the
underiving assets has been provided by the issuer of the securities or an affiliate thereof and has not been independently verified by Lehman Brothers Inc. or
uny affiliute. The analyses conained herein have been prepared on the basis of certain assumptions (including. in certain cases, assumptions specified by
the recipient hereof) regarding payments. interest raies, losses and other matters, including. but not limited 10, the assumpiions described in the Offering
Daocunient. Lehman Brothers Inc., and any of its affiliates. make no represeniation or warranty as (o the actual raie or timing of payments on any of the
underlving assets or the payments or yield on the securities. This information supersedes any prior versions hereof and will be deemed 10 be superseded by
v snbvegient versions tineliding with vespect 1o any deseription of the securities or underiving avsets. the information contained in the Offering




MORTGAGE BACKED SECURITIES

ILEHMAN BROTHERS

Collateral Summary of Group 1 Mortgage Loans '

Description of The Group 1 Mortgage Loans

The Group 1 Mortgage Loans consist of 5/1 one year LIBOR Hybrid ARM residential mortgage loans which are
conventional, fully amortizing, one-to-four family, residential first lien mortgage loans. The Mortgage Loans
have a fixed interest rate for the first 5 years and thereafter the Mortgage Loans have a variable interest rate.
The mortgage loan interest rate adjusts at the end of the initial fixed interest rate period and annually thereafter.
The mortgage interest rates will be indexed to One-Year Libor and will adjust to that index plus a certain
number of basis points (the “Gross Margin”). The One-Year Libor index will be equal to the rate quoted as of
either (i) the first business day of the month preceding the adjustment date or (ii) forty-five days prior to the
adjustment date. The mortgage interest rates generally have Periodic Caps of 5% for the first adjustment date
and 2% for every adjustment date thereafter. The mortgage interest rates are subject to lifetime maximum
mortgage interest rates which are generally 5% over the initial mortgage interest rate. None of the mortgage
interest rates are subject to a lifetime minimum interest rate. Therefore, the effective minimum interest rate for
each Mortgage Loan will be its Gross Margin.

The approximate collateral statistics for the Group 1 Mortgage Loans are listed below as of the Cut-Off Date.
The balances and percentages may not be exact due to rounding.

Collateral Summary Range (if applicable

Total Qutstanding Loan Balance $291,830,419
Total Number of Loans 583
Average Loan Principal Balance $500,567 $308.,000 to $1,000,000
WA Gross Coupon 6.399% 5.125% to 7.250%
WA FICO 731 609 to 814
WA Original Term (mos.) 360 180 to 360
WA Remaining Term (mos.) 359 180 to 360
WA OLTV 70.25% 14.07% to 95.00%
WA Months to First Adjustment Date 60 56 to 60
WA Grofss Margin 2.250%
WA Rate Ceiling 11.399% 10.125% t0 12.250%
Geographic Concentration of Mortgaged CA 81.68%
Properties (Top 5 States) based on the Aggregate FL 3.64%
Stated Principal Balance VA 1.75%
NC 1.61%
- GA 1.60%
This information does not constinute either an offer to sell or a solicitation of un offer 10 buy any of the securities referred 1o herein. Offers 1o sell and .16

solicitations of offers 1o buy the securities ure made only by, and this information must be read in conjunction with, the final Prospectus Supplement and the
reluted Prospecius or, if not registered under the securities laws, the final Offering Memorandum (1he "Offering Document”). Information contained herein
does not purport 10 be complete and Is subject 1o the same qualifications and assumptions, and should be considered by investors only in the light of the
same warnings, luck of assurances and representations and other precautionary matters, as disclosed in the Offering Documeni. Information regarding the
underlying assets has been provided by the issuer of the securities or an affiliate thereof and has not been independently verified by Lehman Brothers Inc. or
any affiliuie. The analyses contained herein have been prepared on the basis of certain assumptions (including, in certain cases, ussumptions specified by
the recipient hereof) regarding payments, interest rates, losses and other matters, including, but not limited 0, the assumptions described in the Offering
Dociment. Lehman Brothers Inc., and any of its affiliates, make no representation or warranty as o the actual rate or timing of payments on any of the
underlving ussets or 1the payments or yield on the securities. This information supersedes any prior versions hereof and will be deemed 10 be superseded by
amv subseauent versiony (including. with respect 1o any descripiion of the securities or underlving assets. the information contained in the Offering
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MORTGAGE BACKED SECURITIES ‘l

“

Collateral Summary of Group 1 Mortgage Loans
The approximate collateral statistics for the Mortgage Loans are listed below as of the Cut-Off Date. The

balances and percentages may not be exact due to rounding.

Occupancy of Mortgaged Properties of the Group 1 Mortgage Loans (1)

Aggregate % of
Number Of Stated Principal Cutoff Date
Mortgage Balance as of Pool Principal
Occupancy Loans Cutoff Date Balance
Primary 544 $274,493,926.98 94.06%
Second Home 33 14,746,470.02 5.05
Investor 6 2,590,021.61 0.89
Total: 583 $291,830,418.61 100.00 %

(1) Based solely on representations of the mortgagor at the time of origination of the related Mortgage Loan.

Property Types of the Group 1 Mortgage I.oans

Aggregate % of
Number Of Stated Principal Cutoff Date
Mortgage Balance as of Pool Principal
Property Type Loans Cutoff Date Balance

Single Family 343 $174,275,965.67 59.72%
PUD Detach 118 61,950,484.49 21.23
Condominium 95 41,578,041.93 14.25
2-Family 14 8,375,359.11 2.87
PUD Attach il 4,066,636.30 1.39
4-Family 2 1,583,931.11 0.54
Total: 583 $291,830.418.61 100.00 %

Mortgage Loan Purpose of the Group 1 Mortgage Loans

Aggregate % of
Number Of Stated Principal Cutoff Date
Mortgage Balance as of Pool Principal
Purpose Loans Cutoff Date Balance
Purchase _ 296 $148,245,020.08 50.80%
R/T REFI 197 100,966,375.72 34.60
C/O REF1 90 42,619,022.81 14.60
Total: 583 $291,830,418.61 100.00 %

Thix information does not constitute either an offer o sell or a solicitation of an affer 10 buy any of the securities referred to herein. Offers 10 sell and
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solicitations of offers to buy the securities are made only by, and this information must be read in conjunciion with, the final Prospectus Supplement and the
relared Prospectus or, if not registered under the securities laws, the final Offering Memorandum (the "Offering Document”). Information contained herein
does not prirport 10 be complete and is subject to the same qualifications and assumptions, and should be considered by investors only in the light of the
same warnings, lack of assurances and representations and other precautionary maiters, as disclosed in the Offering Document. Information regarding the
underiving assets has been provided by the issuer of the securities or an affiliate thereof and has not been independently verified by Lehman Brothers Inc. or
any affitiure. The unalvses contained herein have been prepared on the basis of certain assumptions (including. in certain cases, assumptions specified by
the recipient hereof) regarding payments, interest rates, losses and other matiers, including. but not dimited to, the assumptions described in the Offering
Document. Lehman Brothers Inc., and any of its affiliates, make no representation or warranty as 1o the actual rate or timing of payments on any of the
underlving ussets or the payments or yield on the securities. This information supersedes any prior versions hereof and will be deemed 10 be superseded by
ey siehscguent versions fincluding with respect 1o any dexcription of the securitiex or underlving assets, the information contained in the Offering




LEHMAN BROTHERS MORTGAGE BACKED SECURITIES

Geographical Distribution of the Mortgage Properties of the Group 1 Mortgage Loans (1)

Aggregate % of
Number Of Stated Principal Cutoff Date
Mortgage Balance as of Pool Principal
Geographic Area Loans Cutoff Date Balance

California 472 $238,379,491.70 81.68%
Florida 21 10,609,994.80 3.64
Virginia 10 5,119,484.66 1.75
North Carolina 9 4,688,439.69 1.61
Georgia 11 4,681,089.75 1.60
Massachusetts 7 3,851,192.65 1.32
Arizona 6 3,618,011.63 1.24
Hlinois 8 3,532,646.58 1.21
Nevada 6 3,040,000.00 1.04
South Carolina 4 1,559,800.00 0.53
Tennessee 2 1,456,178.20 0.50
Colorado 3 1,437,050.17 0.49
Maryland 3 1,163,100.00 0.40
New York 3 1,160,336.47 0.40
Washington 3 1,025,700.00 0.35
District of Columbia 2 940,197.17 0.32
Missouri 2 753,283.35 0.26
Minnesota 2 745,376.39 0.26
Connecticut I 626,800.00 0.21
Hawaii 1 527,545.40 0.18
Wisconsin 1 495,000.00 0.17
Kansas 1 450,000.00 - 0.15
Iowa 1 432,000.00 0.15
Oregon 1 431,900.00 0.15
Arkansas 1 376,800.00 0.13
West Virginia I 369,000.00 0.13
New Mexico 1 360,000.00 0.12

Total: 583 $291,830,418.61 100.00 %

(1) As of the Cut-Off Date, no more than approximately 1.59% of the Group 1 Mortgage Loans are expected to be secured by mortgaged
properties located in any one five-digit postal zip code.

This information does not consiitule either an offer 10 sell or a solicitation of an offer 10 buy any of the securities referred 10 herein. Offers io sell and
solicitations of offers 10 buy the securities are made only by, and this information must be read in conjunciion with, the final Prospectus Supplement and the
related Praspectus or. if not registered under the securities laws, the final Offering Memorandum (the "Offering Document”). Information contained herein
dues not purport 1o be complete and is subject 10 the same gualifications and assumptions. and should be considered by investors only in the light of the
same warningy, lack of assurances and representations and other precautionary matiers, as disclosed in the Offering Document. Information regarding the
underfying ussets has been provided by the issuer of the securities or an affiliate thereof and has not been independently verified by Lehman Brothers Inc. or
any affiliate. The analyses comained herein have been prepared on the basis of certuin assumptions (including, in certain cases, assumpiions specified by
the recipient hereaf) regarding payments. inlerest rates. losses and other matiers, including, but not limited to, the assumptions described in the Offering
Dociment. Lekman Brothers Inc., and any of its affiliates, make no representation or warraniy as 10 the actual rate or timing of paymenis on any of the
nnderlying assets or the paymenty or yield on the securities. This information supersedes any prior versions hereof and will be deemed 10 be superseded by
v subseguent versiony (including, with respect 1o any description of the securities or underlving assets. the information contained in the Offering




LEHMAN BROTHERS MORTGAGE BACKED SECURITIES

Current Mortgage Loan Principal Balances of the Group 1 Mortgage Loans (1)

Aggregate % of
Number Of Stated Principal Cutoff Date

Current Mortgage Loan Mortgage Balance as of Pool Principal
Principal Balances ($) Loans Cutoff Date Balance
300,000.01 - 350,000.00 83 $27,484,136.24 9.42%
350,000.01 - 400,000.00 103 38,960,820.29 13.35
400,000.01 - 450,000.00 93 39,700,752.58 13.60
450,000.01 - 500,000.00 94 45,162,053.40 15.48
500,000.01 - 550,000.00 45 23,666,267.48 8.11
550,000.01 - 600,000.00 32 18,364,029.47 6.29
600,000.01 - 650,000.00 36 22,630,803.72 7.75
650,000.01 - 700,000.00 31 20,937,272.63 7.17
700,000.01 - 750,000.00 31 22,774,013.48 . 7.80
750,000.01 - 800,000.00 2 1,567,500.00 0.54
800.000.01 - 850,000.00 3 2,507,356.59 0.86
850,000.01 - 900,000.00 13 11,450,382.92 392
900,000.01 - 950,000.00 3 2,812,000.00 0.96
950,000.01 - 1,000,000.00 14 13,813,029.81 4.73

Total: 583 $291,830,418.61 100.00 %

(1) As of the Cut-Off Date, the average outstanding principal balance of the Group | Mortgage Loans is expected to be approximately
$3500.567.

This information does not constitute either an offer 1o sell or a solicitation of an offer 10 buy any of the secyrities referred 10 herein. Offers 1o sell and
solicilations of offers 10 buy the securities are made only by, and this information must be read in conjunction with, the final Prospectus Supplement and the
related Prospectus or, if not registered under the securities laws, the final Offering Memorandum (the "Offering Document”). Information contained herein
does not purport 10 be complete and is subject 1o the same qualifications and assumpiions. and should be considered by investors only in the light of the
same warnings, lack of assurances and representations und other precautionary matters, as disclosed in the Offering Document. Information regarding the

underlving assets hus been provided by the issuer of the securities or an affiliate thereof and has not been independently verified by Lehman Brothers Inc. or

any affifiuie. The unalyses contained herein have been prepared on the basis of certain assumptions fincluding. in certain cases, assumptions specified by
the recipient hereof) regarding pavments, interest rates, losses and other matters, including, but not limited 1o, the assumptions described in the Offering
Dociment. Lehmun Brothers Inc., and any of its affiliates, make no representation or warranty as to the actual rate or timing of paymenis on any of the
underlying assets or the payments or yield on the securities. This information supersedes any prior versions hereof and will be deemed 10 be superseded by
i suhnequent versions fncluding, with rexpect o any description of the securiiies ar underiving asseis. the information contained in the Offering
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LEHMAN BROTHERS MORTGAGE BACKED SECURITIES

Original Loan-To-Value Ratios of the Group 1 Mortgage Loans (1)

Aggregate % of
Number Of Stated Principal Cutoff Date
Mortgage Balance as of Pool Principal

O_rigina] Loan-To-Value Ratios (%) Loans Cutoff Date Balance
10.01 - 15.00 1 $421,598.59 0.14%
15.01 - 20.00 4 2,234,000.00 0.77
20.01 - 25.00 6 3,558,968.04 1.22
25.01 - 30.00 5 3,130,670.12 1.07
30.01 - 35.00 8 3,723,004.48 1.28
35.01 - 40.00 7 4,815,933.07 1.65
40.01 - 45.00 8 4,324,945.21 1.48
45.01 - 50.00 17 8,667,691.87 2.97
50.01 - 55.00 21 10,329,584.23 354
55.01 - 60.00 25 13,241,877.79 4.54
60.01 - 65.00 35 17,107,725.05 5.86
65.01 - 70.00 57 29,544,960.62 10.12
70.01 - 75.00 90 50,395,464.03 17.27
75.01 - 80.00 2717 131,671,329.83 45.12
80.01 - 85.00 2 767,226.38 0.26
85.01 - 90.00 13 5,382,907.79 1.84
90.01 - 95.00 7 2,512,531.51 0.86
Total: 583 - $291,830,418.61 100.00 %

(1) As of the Cut-Off Date, the weighted average Loan-To- Value Ratio at origination of the Group 1 Mortgage Loans is expected
to be approximately 70.25%.

Thiy information does not constitute either an offer o sell or a solicitation of an offer 1o buy any of the securities referred o herein. Offers o sell and
solicitations of offers 10 buy the securities are made only by, and this information must be read in conjunction with, the final Prospectus Supplement and the
related Prospectus or, if not registered under the securities laws, the final Offering Memorandum (the "Offering Document” ). Information contuined herein
does not purport 1o be complete and is subject 10 the same qualifications and assumptions, and should be considered by investors only in the light of the
same warnings, luck of assurances and representations and other precautionary matters, as disclosed in the Offering Document. Information regarding the

underlying assets has been provided by the ixsuer of the securities or an affiliate thereof and hus not been independenily verified by Lehman Brothers Inc. or

any affiliate. The analyses contained herein have been prepared on the basis of certain assumptions (including. in certain caves, assumptions specified by
the recipient hereof) regarding payments, interest rates, losses and other mauters. including. but not limited to. the assumptions described in the Offering
Docimient. Lehman Brothers inc.. and any of ity affiliates. make no representation or warranty as to the actual rate or timing of payments on any of the
underiving assets or the paymenis or yield on the securities. This information supersedes any prior versions hereof and will be deemed 10 be superseded by
any subsequent versions {includine, with respect 1o any description of the securitiex or underiving asseis. the information coniained in the Offering
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Current Mortgage Interest Rates of the Group 1 Mortgage Loans (1)

Aggregate % of
Number Of Stated Principal Cutoff Date
Mortgage Balance as of Pool Principal

Mortgage Interest Rates (%) Loans Cutoff Date Balance
5.001 - 5.250 3 $1,325,584.57 0.45%
5.251-5.500 3 1,804,215.40 0.62
5.501 - 5.750 8 4,260,210.34 1.46
5.751 - 6.000 54 26,346,742.49 9.03
6.001 - 6.250 147 73,251,282.70 25.10
6.251 - 6.500 203 102,721,584.21 35.20
6.501 - 6.750 120 60,973,076.79 20.89
6.751 - 7.000 37 17,186,762.55 5.89
7.001 - 7.250 8 3.960,959.56 1.36

Total: 583 $291,830,418.61 100.00 %

(1) As of the Cut-Off Date, the weighted average Current Mortgage Interest Rate of the Group 1 Mortgage Loans is expected
to be approximately 6.399%.

Gross Margins of the Group 1 Mortgage Loans

Aggregate % of
Number Of Stated Principal Cutoff Date
Mortgage Balance as of Pool Principal
Gross Margins Loans Cutoff Date Balance
2.250% 583 $291,830,418.61 100.00%
Total: 583 $291,830,418.61 100.00 %

This information does not constituie either an offer to sell or a soliciation of an offer 10 buy any af the securities referred 10 herein. Offers 1o sell and
solicitations of offers io buy the securities are made only by, and this information must be read in conjunction with, the final Prospectus Supplement and the
related Prospectus or, if not registered under the securities laws, the final Offering Memorandum (the "Offering Document”). Information contdgined herein
does not purport 1o be complete and is subject to the same qualifications and assumptions, and should be considered by investors only in the light of the
sanie warnings, lack of assurances and representations and other precautionary matters, as disclosed in the Offering Document. Information regarding the
underlying assets has been provided by the issuer of the securities or an affiliate thereof and has not been independently verified by Lehman Brothers Inc. or
any affiliate. The unalyses contained herein have been prepared on the basis of certain assumptions (including, in certain cases. assumptions specified by
the recipient hereof) regarding payments, interest rates. losses and other matiers, including, but not limited 10, the assumptions described in the Offering
Daocument. Lehman Brothers Inc., and any of ity affiliates, make no representation or warraniy as 1o the actual rate or timing of paymenis on any of the
underlying assels or the payments or yield on the securities. This information supersedes any prior versions hereof and will be deemed 10 be superseded by
any subsequent versions (including. with respect 1o any description of the securities or underlving assets, the information comained in the Offering
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LEHMAN BROTHERS MORTGAGE BACKED SECURITIES

Rate Ceilings of the Group 1 Mortgage Loans (1)

Aggregate % of
Number Of Stated Principal Cutoff Date
Maximum Lifetime Mortgage Balance as of Pool Principal

Mort% Interest Rates (%) Loans Cutoff Date Balance
10.001 - 10.250 3 $1,325,584.57 0.45%
10.251 - 10.500 3 1,804,215.40 0.62
10.501 - 10.750 8 4,260,210.34 1.46
10.751 - 11.000 54 26,346,742.49 9.03
11.001 - 11.250 147 73,251,282.70 25.10
11.251 - 11.500 203 102,721,584.21 35.20
11.501 - 11.750 120 60,973,076.79 20.89
11.751 - 12.000 37 17,186,762.55 5.89
12.001 - 12.250 8 3,960,959.56. 1.36
Total: 583 $291,830,418.61 100.00%

(1) As of the Cut-Off Date, the weighted average Rate Ceiling of the Group 1 Mortgage Loans is expected to be approximately 11.399%.

First Adjustment Date of the Group 1 Mortgage Loans (1)

. Aggregate % of
Number Of Stated Principal Cutoff Date
Mortgage Balance as of Pool Principal
First Adjustment Date Loans Cutoff Date Balance
January 1, 2007 I $475,297.66 0.16%
February 1, 2007 2 808,507.25 0.28
March 1, 2007 22 12,045,142.79 4.13
April 1, 2007 190 95,224,427.06 32.63
May [, 2007 368 183,277,043.85 62.80
Total: 583 $291,830,418.61 100.00 %

(1) As of the Cut-Off Date, the weighted average months to first Adjustment Date for the Group | Mortgage Loans is expected to be
approximately 60 months.

Thix information does not constitute either an offer 1o sell or a solicitation of an offer 1w buy any of the securities referred to herein. Offers to sell and 22
solicitations of offers 1o buy the securities are made only by, and this information must be read in conjunction with, the final Prospectus Supplement and the
related Prospectuy or, if not regisiered under the securities laws, the final Offering Memorandum (the "Offering Document”). Information contuined herein
does not purport to be complete and is subject to the sume gualifications and assumptions, and should be considered by invesiors only in the light of the
same warnings, lack of assurances and representations and other precautionary matters. as disclosed in the Offering Document. Information regarding the
wnderlying assets has been provided by the issuer of the securities or an affiliare thereof and has not been independently verified by Lehman Brothers Inc. or
any affifiate. The analvses contained herein have been prepared on the basis of certain assumptions (including. in certain cases, assumptions specified by
the recipient hereof) regarding payments, interest rates, losses and other matters, including, but not limited t0, the assumplions described in the Offering
Document. Lehman Brothers Inc.. and any of its affiliates, make no represeniation or warraniy as 1o the actual rate or timing of payments on any of the
underlying axsets or the payments or vield on the securiiies. This information supersedes any prior versions hereof and will be deemed 10 be superseded by
anv subsequent versions fincluding swith respect 1o any description of the securities or underlving assets, the information contained in the Offering




LEHMAN BROTHERS MORTGAGE BACKED SECURITIES

Remaining Terms of the Group 1 Mortgage Loans (1)

Aggregate % of

Number Of Stated Principal Cutoff Date

Mortgage Balance as of Pool Principal
Remaining Term (Months) Loans Cutoff Date Balance
161 - 180 1 $380,000.00 0.13%
281 -300 1 470,000.00 0.16
341 - 360 581 290,980,418.61 99.71

Total: 583 $291,830,418.61 100.00%

(1) As of the Cut-Off Date, the weighted average remaining term to stated maturity of the Group | Mortgage Loans is expected to
be approximately 359 months.

Credit Scoring of Mortgagors of the Group 1 Mortgage Loans ()

Aggregate % of
Number Of Stated Principal Cutoff Date
Mortgage Balance as of Pool Principal
Credit Scores Loans Cutoff Date Balance
8G1 - 850 14 $7,439,925.93 2.55%
751 - 800 . 209 105,391,089.34 36.11
701 - 750 220 105,676,097.67 36.21
651 -700 109 57,702,303.90 19.77
601 - 650 31 15,621,001.77 5.35
Total: 583 $291,830,418.61 100.00 %

(1) The scores shown are Bureau Credit Scores from Experiean (FICO), Equifax (Beacon) and TransUnion (Empirica).

This information does not constitute either an offer 1o sell or a solicitation of an offer 1o buy any of the securities referred 10 herein. Offers 10 sell and
solicitations of offers 1o buy the securities are made only by, and this information must be read in conjunction with, the final Prospectus Supplement and the
relaied Proxpectus or, if not registered under the securities laws, the final Offering Memorandum (the "Offering Document”). Information contained herein
does not purport to be complete and iy subject 1o the same qualifications and assumptions. and should be considered by investors only in the light of the
same warnings. luck of assurances and representations and other precautionary matters, as disclosed in the Offering Document, Information regarding the
underlying assets has been provided by the issuer of the securities or an affiliate thereof and has not been independently verified by Lehman Brothers Inc. or
any daffiliate. The analyses contained herein have been prepared on the basis of certain assumptions {including, in certain cases, assumptions specified by
the recipient hereof) regarding payments, interest rates, losses and other matters, including, but not limited to, the assumptions described in the Offering
Dociument. Lehman Brothers Inc., and any of its affiliates, make no represeniation or warranty as to ihe actual rate or timing of payments on any of the
underlying assets or the payments or yield on the securities. This information supersedes any prior versions hereof and will be deemed 10 be superseded by
amv syhsequent versions fincluding. with respect 1o any description of the securities or underlving assets, the information contained in the Offering




LEHMAN BROTHERS ) MORTGAGE BACKED SECURITIES

Collateral Summary of Group 2 Mortgage Loans

Description of The Group 2 Mortgage Loans

The Group 2 Mortgage Loans consist of 7/1 one year LIBOR Hybrid ARM residential mortgage loans which are
conventional, fully amortizing, one-to-four family, residential first lien mortgage loans. The Mortgage Loans
have a fixed interest rate for the first 7 years and thereafter the Mortgage Loans have a variable interest rate.
The mortgage loan interest rate adjusts at the end of the initial fixed interest rate period and annually thereafter.
The mortgage interest rates will be indexed to One-Year Libor and will adjust to that index plus a certain
number of basis points (the “Gross Margin”). The One-Year Libor index will be equal to the rate quoted as of
either (i) the first business day of the month preceding the adjustment date or (i1) forty-five days prior to the
adjustment date. The mortgage interest rates generally have Periodic Caps of 5% for the first adjustment date
and 2% for every adjustment date thereafter. The mortgage interest rates are subject to lifetime maximum
mortgage interest rates which are generally 5% over the initial mortgage interest rate. None of the mortgage
interest rates are subject to a lifetime minimum interest rate. Therefore, the effective minimum interest rate for
each.Mortgage Loan will be its Gross Margin.

The approximate collateral statistics for the Group 2 Mortgage Loans are listed below as of the Cut-Off Date.
The balances and percentages may not be exact due to rounding.

Collateral Summary Range (if applicable)

Total Outstanding Loan Balance $81,666,639
Total Number of Loans 158
Average Loan Principal Balance $516,877 $310,000 to $1,000,000
WA Gross Coupon 6.453% 5.000% to 7.375%
WA FICO 743 623 to 811
WA Original Term (mos.) 360 360 to 360
WA Remaining Term (mos.) 359 358 to 360
WA OLTV 66.28% 14.05% to 80.00%
WA Months to First Adjustment Date 83 82to 84
WA Gross Margin 2.250%
WA Rate Ceiling | 11.453% 10.000% t0 12.375%
Geographic Concentration of Mortgaged CA 70.82%
Properties (Top 5 States) based on the Aggregate TX 5.01%
Stated Principal Balance VA 4.28%

GA 3.32%

NC 2.17%
This infirmation does not consiituie either an affer 1o sell or a solicitaion of an offer 10 buy any of the securities referred 10 herein. Offers 10 sell und .24

soliciiations of offers 10 buy the securities are made only by, and this information musi be read in conjunction with, the final Prospectus Supplement and the
relaied Prospectuy or, if not registered under the securities laws, the final Offering Memorandum (the "Offering Document”). Information contained herein
docs not purport 10 be complete and is subject to the same qualifications and assumptions. and should be considered by investors only in the light of the
same warnings, lack of assurances and representations and other precawtionary matters, as disclosed in the Offering Document, Information regarding the
underlying assets has been provided by the issuer of the securities or an affiliate thereof and has not been independently verified by Lesiman Brothers Inc. or
any affiliate. The analyses contained herein huve been prepared on the basis of certain assumptions (including, in certain cases, assumptions specified by
the recipient hereof) regarding payments, interest rates, losses and other matters, including, but not limited to. the assumpitions described in the Offering
Dacument, Lehman Brothers Inc.. and any of ity affiliates, make no represeniation or warranty as to the actual raie or ming of payments on any of the
underlving assels or the paymenty or yield on the securities. This information supersedes any prior versions hereof and will be deemed 10 be superseded by
v silseauent versions tincluding. with respect 1o any description of the securities or underlving assets. the information contained in the Offering




LEHMAN BROTHERS

MORTGAGE BACKED SECURITIES

Collateral Summary of Group 2 Mortgage Loans

The approximate collateral statistics for the Mortgage Loans are listed below as of the Cut-Off Date. The
balances and percentages may not be exact due to rounding.

Occupancy of Mortgaged Properties of the Group 2 Mortgage Loans (1

Number Aggregate % of
o of Stated Principal Cutoff Date
ceupancy Mortgage Balance as of Pool Principal
Loans Cutoff Date Balance
Primary 148 $76,445,486.04 93.61%
Secondary 10 5,221,152.50 6.39
Total: 158 $81,666,638.54 100.00%

(1) Based solely on representations of the mortgagor at the time of origination of the related Mortgage Loan.

Property Types of the Group 2 Mortgage Loans

Aggregate % of
Number Of Stated Principal Cutoff Date
Mortgage Balance as of Pool Principal
Property Type Loans Cutoff Date Balance
Single Family . 93 $49,204,324.83 60.25%
PUD Detach 46 23,123,296.50 28.31
Condominium 16 7,907,436.87 9.68
PUD Attach 3 1,431,580.34 1.75
Total: 158 $81,666,638.54 100.00 %

Mortgage Loan Purpose of the Group 2 Mortgage Loans

Aggregate % of
Number Of Stated Principal Cutoff Date
Mortgage Balance as of Pool Principal
Purpose Loans Cutoff Date Balance
Purchase 76 $40,390,271.91 49.46%
R/T REFI 58 30,380,112.80 37.20
C/O REFI 24 10,896,253.83 13.34
Total: 158 $81,666,638.54 100.00 %

This informarion does nat constinte either an offer to sell or a solicitation of an offer 10 buy any of the securities referred 10 herein. Offers 10 sell and
soliciations of offers o buy the securiiies are made only by, and this information must be read in conjunction with, the finul Prospectus Supplement and the
related Prospectus or. if not regisiered under the securities laws. the final Offering Memorandum (the "Offering Document”). Information contained herein
does not purport 1o be complete and is subject (o the sume qualifications and assumptions. and should be considered by investors only in the light of the
same warnings. lack of assurances and representations and other precautionary matters, as disclosed in the Offering Document. Information regarding the
underlving assets has been provided by the issuer of the securities or an affiliate thereof and has not been independently verified by Lehman Brothers Inc. or
any affiliate. The analyses contuined herein have been prepared on the basis of certain assumptions fincluding, in certain cases, ussumptions specified by
the recipient hereof) regarding payments, interest rates, losses and other maiters, including, but not limited 10, the assumptions described in the Offering
Daocument. Lehman Brothers Inc., and any of its affiliates, make no representation or warranty as 1o the actual rate or timing of payments on any of the
inderlying assets or the payments or yield on the securities. This information supersedes any prior versions hereof and will be deemed 1o be superseded by
anv subseqgient versions fincluding, with respect 1o any description of the securities or underiving assets. the information contained in the Offering
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LEHMAN BROTHERS MORTGAGE BACKED SECURITIES

Geographical Distribution of the Mortgage Properties of the Group 2 Mortgage Loans (1)

Aggregate % of
Number Of Stated Principal Cutoff Date
Mortgage Balance as of Pool Principal
Geographic Area Loans Cutoff Date Balance

California 1l $57,837,908.26 70.82%
Texas 6 4,093,021.10 5.01
Virginia 8 3,491,599.59 4.28
Georgia 6 2,711,221.81 3.32
North Carolina 4 1,770,604.45 2.17
Washington 3 1,416,901.47 1.73
Colorado 2 1,220,280.40 1.49
1linois 2 1,010,990.66 1.24
Connecticut 2 902,683.83 1.11
New Mexico 1 875,410.06 1.07
Maryland 2 808,113.07 0.99
District of Columbia 2 758,010.29 0.93
Hawaii 1 748,672.91 0.92
Nevada I 680,250.00 0.83
Florida 1 674,389.79 0.83
Arizona 2 674,222.33 0.83
New York 1 564,463.90 0.69
Tennessee 1 556,019.06 0.68
South Carolina 1 499,025.56 0.61
Massachusetts 1 372,850.00 0.46
Total: 158 $81,666,638.54 100.00 %

(1) As of the Cut-Off Date, no more than approximately 2.59% of the Group 2 Mortgage Loans are expecied to be secured by mortgaged
properties focated in any one five-digit postal zip code.

This informazion does npg constitite either an offer 10 sell or a solicitation of an offer 10 buy any of the securities referred 10 herein. Offers 1o sell and
solicitations of offers 10 buy the securities are made only by, and this information must be read in conjunciion with, the final Prospectus Supplement and the
reluted Prospectus or, if not registered under the securities laws, the final Offering Memorandum (the "Offering Document™). Information contained herein
does not purport to be complete and ix subject to the same qualifications and assumptions. and should be considered by investors only in the light of the
same warnings, lack of assurances and representations and other precautionary matters, as disclosed in the Offering Documeni. Information regarding the
underiying assets has been provided by the issuer of the securities or an affiliate thereof and has not heen independently verified by Lefiman Brothers Inc. or
any uffiliare. The unalyses contained herein have been prepared on the basis of certain assumptions (including, in certain cases. assumptions specified by
the recipient hereof) regarding payments, interest rates, losses and other matters, including, but not limited 1o, the assumptions described in the Offering
Docimens. Lehman Brothers Inc.. and any of ity affiliates. make no represeniation or warranty as 1o the actual rate or timing of payments on any of the
underiving assets or the payments or yield on the securities. This information supersedes any prior versions hereaf and will be deemed 10 be superseded by
anv subeguent versions tneluding. with respect wany description of the secwrities or underlving asxets, the information contained in the Offering




E;EHMAN BROTHERS MORTGAGE BACKED SECURITIES

Current Mortgage Loan Principal Balances of the Group 2 Mortgage Loans (1)

Aggregate % of
Number Of Stated Principal Cutoff Date

Current Mortgage Loan Mortgage Balance as of Pool Principal
Principal Balances ($) Loans Cutoff Date Balance
300,000.01 - 350,000.00 17 $5,649,159.20 6.92%
350.000.01 - 400,000.00 35 13,262,016.18 16.24
400,000.01 - 450,000.00 23 9,896,184.53 12.12
450,000.01 - 500,000.00 20 9,545,609.66 11.69
500,000.01 - 550,000.00 9 4,781,473.06 5.85
550,000.01 - 600,000.00 13 7,540,717.76 9.23
600.000.01 - 650,000.00 11 6,962,767.70 8.53
650.000.01 - 700,000.00 7 4,760,808.24 5.83
700,000.01 - 750,000.00 9 6,645,763.56 8.14
750,000.01 - 800,000.00 4 3,163,057.03 3.87
800,000.01 - 850,000.00 1 805,000.00 0.99
850.000.01 - 900,000.00 3 2,658,796.32 3.26
950,000.01 - 1,000,000.00 6 5,995,285.30 7.34

Total: 158 $81,666,638.54 100.00%

(1) As of the Cut-Off Date, the average outstanding principal balance of the Group 2 Mortgage Loans is expected to be approximately
S516.877.

Thiy information does not consiitute either un offer 10 sell or a solicitation of an offer 1o buy any of the securities referred 1o herein. Offers 1o sell und 27
solicitations of offers 1o buy the securities are made only by, and this information must be read in conjunction with, the final Prospectus Supplement and the
relutvd Prospectuy or, if not registered under the securities laws, the final Offering Memorandum (the "Offering Document”), Information contained herein
does not purport to be complete and is subject 1o the same gualifications and assumptions. and should be considered by investors only in the light of the
sume warnings, lack of assurances and representations and other precautionary matters, as disclosed in the Offering Document. Information regarding the
underiving ussets has been provided by the issuer of the securities or an affiliate thereaf and has not been independenily verified by Lehman Brothers Inc. or
any affiliate. The analyses contained herein have been prepared on the basis of certain assumptions (including. in certain cases, assumptions specified by
the recipient hereof) regarding payments, interest rates, losses and other matters, including, but not limited 10, the assumpiions described in the Offering
Document. Lehman Brothers Inc.. and any of its affiliutes. make no representation or warranty as 1o the actual rate or timing of payments on any of the
underlving ussets or the payments or yield on the securities. This information supersedes any prior versions hereof and will be deemed 10 be superseded by
anv suhsequent versions (including. with respect 1o any description of the secnrities or underiving asseis, the information contained in the Offering




MORTGAGE BACKED SECURITIES

LEHMAN BROTHERS

Original Loan-To-Value Ratios of the Group 2 Mortgage Loans (1)

Aggregate % of
Number Of Stated Principal Cutoff Date
Mortgage Balance as of Pool Principal
Original Loan-To-Value Ratios (%) Loans Cutoff Date Balance
10.01 - 15.00 1 $884,180.31 1.08%
20.01 - 25.00 1 454,588.67 0.56
30.01 - 35.00 4 2,164,892.88 2.65
35.01 - 40.00 3 1,467,706.27 1.80
40.01 - 45.00 6 3,181,239.40 3.90
45.01 - 50.00 12 5,696,490.10 6.98
50.01 - 55.00 8 4,530,087.18 5.55
55.01 - 60.00 14 6,983,535.13 8.55
60.01 - 65.00 10 5,556,058.91 6.80
65.01 - 70.00 19 10,873,481.70 13.31
70.01 - 75.00 18 10,364,626.67 12.69
75.01 - 80.00 62 29,509,751.32 36.13
Total: 158 $81,666,638.54 100.00 %

(1)  As of the Cut-Off Date, the weighted average Loan-To-Value Ratio at origination of the Group 2 Mortgage Loans is expected
to be approximately 66.28%.

This information does rot constitute either an offer 1 sell or a solicitation of an offer 10 buy any of the securities referred to herein. Offers 10 sell and
solicinutions of offers 1o buy the securities are made only by, and this informaiion must be read in conjunction with, the final Prospecius Supplement and the
relaied Prospectus or. if not regisiered under the securities laws, the final Offering Memorandum (the "Offering Document”). Information contained herein
doey not purport 10 be complete and is subject to the sume gualifications and assumptions, and should be considered by investors only in the light of the
sane warnings, lack of assurances and representaiions and other precautionary matters. as disclosed in thé Offering Document. Information regarding the
underlving assets has been provided by the issuer of the securities or an affiliate thereof and has not been independently verified by Lehman Brothers Inc. or
any affilicie. The analyses contained herein have been prepared on the basis of certain assumptions (including. in ceriain cases, assumptions specified by
the recipient hereof) regarding payments. interest rates. losses and other matters, including, but not limited 10, the assumptions described in the Offering
Dacument, Lekman Brothers Inc., and any of its affiliates, make no representation or warranty as to the actual rate or timing of payments on any of the
underlying assets or the payments or yield on the securities. This information supersedes any prior versions hereof and will be deemed 10 be superseded by
aay thegreent versions (including, with respect to any deseription of the securities or underlying assets. the information comained in the Offering
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MORTGAGE BACKED SECURITIES

LEHMAN BROTHERS

Current Mortgage Interest Rates of the Group 2 Mortgage Loans (1)

Aggregate % of

Number Of Stated Principal Cutoff Date

Mortgage Balance as of Pool Principal
Mortgage Interest Rates (%) Loans Cutoff Date Balance
less than 5.000 1 $574,612.92 0.70%
5.001 - 5.250 1 449,483.83 0.55
5.251-35.500 2 902,000.48 1.10
5.501 - 5.750 1 382,100.64 0.47
5.751 - 6.000 6 2,815,559.62 3.45
6.001 - 6.250 33 17,747,132.54 21.73
6.251 - 6.500 57 29,834,717.04 36.53
6.501 - 6.750 42 21,040,397.44 25.76
6.751 - 7.000 9 5,058,834.03 6.19
7.001 - 7.250 4 1,861,800.00 2.28
7.251 - 7.500 2 1,000,000.00 1.22

Total: 158 $81,666,638.54 100.00%

(1) As of the Cut-Off Date, the weighted average Current Mortgage Interest Rate of the Group 2 Mortgage Loans is expected
to be approximately 6.453%.

Gross Margins of the Group 2 Mortgage L.oans

Aggregate % of
Number Of Stated Principal Cutoff Date
Mortgage Balance as of Pool Principal
Gross Margins Loans Cutoff Date Balance
2.250% 158 $81,666,638.54 100.00%
Total: 158 $81,666,638.54 100.00 %
Thix information does not constitute either an offer to sell or a solicitation of an offer 10 buy any of the securities referred 10 herein. Offers 1o sell and 209

solicitutions of offers 10 buy the securities are made only by, and this information must be read in conjunction with, the final Prospectus Supplement and the
relaied Prospectny or, if not regisiered under the securities laws, the final Offering Memorandum (the "Offering Document”). Information contained herein
does not purport 1o be complete and is subject 10 the same qualifications and assumptions, and should be considered by investors only in the light of the
sume warnings, lack of assurances and representations and other precautionary matiers, as disclosed in the Offering Document. Information regarding the
underiying assels has been provided by the issuer of the securities or an affiliate thereof and has not been independenily verified by Lehman Brothers Inc. or
any affiliate. The analvses conained herein have been prepared on the basis of certain assumptions (including, in certain cases, assumptions specified by
the recipient hereof) regarding payments, interest raies, losses and other matters, including, but not limited 10, the assumptions described in the Offering
Dociment, Lehman Brothers Inc., and uny of its affiliates, make no representation or warranty as 10 the actual rate or timing of payments on any of the
underlying ussets or the payments or yield on the securities. This information supersedes any prior versions hereof and will be deemed 10 be superseded by
any sihsequent versions fincluding. with respect 10 any description of the securities or underlying asvets, the information contained in the Offering




LEHMAN BROTHERS MORTGAGE BACKED SECURITIES

Rate Ceilings of the Group 2 Mortgage Loans (1)

Aggregate % of
Number Of Stated Principal Cutoff Date
Maximum Lifetime Mortgage Balance as of Pool Principal

Mortgai,e Interest Rates (%) Loans Cutoff Date Balance
9.751 - 10.000 1 $574,612.92 0.70%
10.001 - 10.250 1 449,483.83 0.55
10.251 - 10.500 2 902,000.48 1.10
10.501 - 10.750 1 382,100.64 0.47
10.751 - 11.000 6 2,815,559.62 345
11.001 - 11.250 33 17,747,132.54 21.73
11.251 - 11.500 ' 57 29,834,717.04 36.53
11.501 - 11.750 42 21,040,397.44 25.76
11.751 - 12.000 9 5,058,834.03 6.19
12.001 - 12.250 4 1,861,800.00 2.28
12.25] - 12.500 2 1,000,000.00 1.22
Total: 158 $81,666,638.54 100.00%

(1} As of the Cut-Off Date, the weighted average Rate Ceiling of the Group 2 Mortgage Loans is expected to be approximately 11.453%.

First Adjustment Date of the Group 2 Mortgage Loans (1)

Aggregate % of
Number Of Stated Principal Cutoff Date
Mortgage Balance as of Pool Principal
First Adjustment Date Loans Cutoff Date Balance
March 1, 2009 21 $10,462,845.68 12.81%
April 1, 2009 93 48,414,892.86 59.28
May 1. 2009 44 22,788,900.00 27.90
Total: 158 $81,666,638.54 100.00 %

(1Y As of the Cut-Off Date, the weighted average months to first Adjustment Date for the Group 2 Mortgage Loans is expected to be
approximately 83.months.

This information does not constitute either an offer to sell or a solicitation of an offer 10 buy any of the securities referred to herein. Offers 10 sell and
soliciations of offers 1o buy the securities are made only by, and this information must be read in conjunction with, the final Prospectus Supplement and the
related Prospectus or, if not registered under the securities laws, the final Offering Memorandum (the "Offering Document”). Information contained herein
does not purport 1o be complete and is subject 1o the same gualifications and assumptions. and should be considered by investors onlv in the light of the
same warnings, lack of assurances and representations and other precautionary matters, as disclosed in the Offering Document. Information regarding the

underlying assets has been provided by the issuer of the securities or un affiliate thereof and hus not been independerntly verified by Lehman Brothers Inc. or

any affiliate. The analyses contained herein have been prepared on the busis of certain assumptions (including, in certain cases, assumptions specified by
the recipient hereof) regarding payments, interest rates, losses and other manters, including, but not limited 10, the assumptions described in the Offering
Document. Lehman Brothers Inc.. and any of its affiliutes. make no representation or warranty ds 1o the actual rate or timing of payments on any of the
underlying ussets or the payments or yield on the securities. This information supersedes any prior versions hereof and will be deemed 10 be superseded by
any subsequent versions (including. with respect to anv description of the sectirities or underlving assets. the information contained in the Offering
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LEHMAN BROTHERS MORTGAGE BACKED SECURITIES

Remaining Terms of the Group 2 Mortgage Loans (1)

Aggregate % of
Number Of Stated Principal Cutoff Date
Mortgage Balance as of Pool Principal
Remaining Term (Months) Loans Cutoff Date Balance
341 - 360 158 $81,666,638.54 100.00%
Total: 158 $81,666,638.54 100.00 %

(1) As of the Cut-Off Date, the weighted average remaining term to stated maturity of the Group 2 Mortgage Loans is expected to
be approximately 359 months.

Credit Scoring of Mortgagors of the Group 2 Mortgage Loans (1)

Aggregate % of
Number Of Stated Principal Cutoff Date
Mortgage Balance as of Pool Principal
Credit Scores Loans Cutoff Date Balance
801 - 850 5 $2,075,200.00 2.54%
751 - 800 74 39,404,616.85 48.25
701 -750 56 27.807,535.39 34.05
651-700 19 10,203,321.15 12.49
601 - 650 4 2,175,965.15 . 2.66
Total: 158 $81,666,638.54 100.00%

(1) The scores shown are Bureau Credit Scores from Experiean (FICO), Equifax (Beacon) and TransUnion (Empirica).

This information does not constitute either an offer 10 sell or a solicitation of an offer 1o buy any of the securities referred 10 herein. Offers to sell and
solicitations of offers 10 buy the securities are made only by, and this information must be read in conjunction with, the final Prospectus Supplement and the
relaied Prospectus or, if not regisiered under the securities laws, the final Offering Memorandum (the "Offering Document"). Information contuined herein
does not purport 10 be complete and is subject 1o the same qualifications and assumptions, and should be considered by investors only in the light of the
samie warnings, lack of ussurances and representations and other precautionary matters, as disclosed in the Offering Document. Information regarding the

underiying assets has been provided by the issuer of the securities or an affiliate thereof and has not been independently verified by Lehman Brothers Inc. or

any affiliute. The analyses comained herein have been prepared on the basis of certain assumptions {including. in certain cases, assumpiions specified by
the recipient hereof) regarding payments, interest rates, losses and other matters, including, but not limited 10, the assumptions described in the Offering
Document. Lehman Brothery Inc., and any of its affiliates, make no representation or warranty as to the actual rate or timing of payments on uny of the
underiying assets or the payments or yield on the securities. This information supersedes any prior versions hereof and will be deemed 10 be superseded by
any subsegrent versions (including. with respect 1o any description of the securities or underlving assets, the information contained in the Offering
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